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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 75,920,429,318 ..o [ 75,920,429,318 |.......... 73,844,757,720
2. Stocks:
2.1 Preferred STOCKS ......ooe oottt e 1,352,168 |...cooeeeeeeeeeeeeeeeeeeeeeees e 1,352,168 |...cooveenee. 3,833,150
2.2 COMMON SEOCKS ...ttt [reresennanas 1,057,746,89% |................ 391,551,100 |...ccoceevee. 666,195,796 |........c....... 669,132,333
3. Mortgage loans on real estate:
BT FIISEHENS .o [ 18,437,208,077 |.ecvcvevreriiecierenniccenes fererienes 18,437,208,077 |.......... 19,028,347,421
3.2 Other than first HENS........coiiiieeee e [ oo [orrses s [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...veeiiiieieeee ettt esesens [eeeeenenenenens 135,136,772 oo o 135,136,772 |..ccvvvneee 139,748,373
4.2 Properties held for the production of income (less
s ENCUMDIANCES) .veveieiiaieieieiceeieieiees [ 169,254 | e 169,254 |.oovcinnnnn. 12,914,698
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] =T a et =1) O A AP P R KOO PP RPN
5. Cash($ .ooroeernenn (27,810,429) ), cash equivalents
[T 867,769,965 ) and short-term
investments ($  .......ooeeee 122,193,534 ) oo e 962,153,070 |ov.cocvieeerieinieirereins Joeveeeiriees 962,153,070 |..covvenene 887,898,766
6. Contract loans (including $  .ooooeececuninccce premium notes) ...... |oeeeeen 7,764,172,368 |......c.ceevneee 1,307,757 |............ 7,762,864,611 |............ 7,597,061,529
7. DEMVAHVES ...t [rerernennas 2,382,970,414 | [ 2,382,970,414 |........... 1,434,066,939
8. Other iNVEStEd @SSELS ......c.euiuiuiiiieieeeieiecee et [eeeeeeenes 10,135,396,314 |.......cc..... 86,176,508 |.......... 10,049,219,806 |............ 9,270,428 ,556
9. ReCEIVaADIES fOr SECUMEIES ......vvuivieiieiiieicieicieece e [eoeeecieeeciees 150,283,936 |.....ovvvevceerieinienienes [ 150,283,936 |....cocevnvee 74,103,140
10. Securities lending reinvested collateral @ssets .............ccccoeeveveveveveveecceeeeees freveeeeeeens 4,167,107,636 [...cooveeercceceeerecccs e 4,167,107,636 |............ 2,827,823,433
11.  Aggregate write-ins for invested assets ............coceeriviieveressieecieeenes 339,567,240 339,567,240 682,317,988
12. Subtotals, cash and invested assets (Lines 1 to 11) 120,974,658,099 116,472,434 ,044
13. Title plantsless § ..o charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and 8CCTUEM .............ccovuiurieirieieieieieiseiseiesee s 923,206,966 923,073,059 |............ 1,390,431,717
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 241,403,451 ..o 87,219 | 241,316,232 |...ccvvvennne 107,361,502
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinnne,
earned but unbilled Premiums) ..........ccccveviieiiieucieeieeceeee e [eeeeeeenenenees 93,232,996 |.....cooveeeeeieeeeeeeeeeee o 93,232,996 |....cocovennnn 85,530,055
15.3 Accrued retrospective premiums ($ ..o ) and
contracts subject to redetermination ($ ........ccccoeeriiniinnnenn. ) ceeeee freer e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coeeieeeeeeeeeeeeeeeeeeeee oo 306,529,595 |................. 44,370,323 |....c.co..... 262,159,273 ..o 193,740,750
16.2 Funds held by or deposited with reinsured companies ............c.ccccceevees |oerrnierenenns 163,787,461 [.oocvoviiiieeeeeeees [, 163,787,461 |............... 165,332,245
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveee |ovveveeenennnn. 109,461,788 |......c.coovv.... 139,956 |................ 109,321,832 |.ccoveenne. 105,367,772
17.  Amounts receivable relating to uninsured plans ............ccccoooeriieniiniiniiniens feereiiiiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.cccc..... 554,724,067 |....ooveeeeeeeeeeeeeeeeeeeees oo 554,724,067 |................ 511,726,542
18.2 Net deferred tax @sset .........ccoeeciiiininiicccce s o 847,105,396 |................ 362,890,266 |............... 484,215,130 |....cccvvennnne 334,129,865
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeeeieieeeeeeees |reseeeeieieeenens 1,471,880 |.voveeeeeeeeeeeeeeeeeeeeeees e 1,471,880 |.oooooeveee 1,585,116
20. Electronic data processing equipment and software ..107,361,711 |... 97,345,063 |... ...10,016,648 |... ... 10,978,073
21. Furniture and equipment, including health care delivery assets
(B e 0 ) e |oeereneneeeeees 16,400,328 [ 16,405,328 | (L RSN
22. Net adjustment in assets and liabilities due to foreign exchange rates ..
23. Receivables from parent, subsidiaries and affiliates ..............ccccceevveiiennnns
24. Healthcare ($ oooooeverveneeeeeeeenes 0 ) and other amounts receivable ...... |..c.cccoerunne 206,301,269 |................ 25,337,123 |.coooen. 180,964,145 |............. 181,003,550
25.  Aggregate write-ins for other than invested assets ..........ccccceeveieeeeeceeieieens freeeeinens 564,467,329 |.....cccoveeunee. 22,490,865 |.....cconnnn 541,976,464 |............... 527,069,465
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......ccevevvvvieeeieeriiniiieecieieiesseesssaenas foeeceeens 125,662,122,535 |............ 1,048,235,413 |......... 124,613,887,121 |......... 120,160,615,363
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt nenenenes [eoneenens 62,224,785,036 |.......ceverrriiceeriiriiiee ferienenne 62,224,785,036 |.......... 58,635,685,717
28. Total (Lines 26 and 27) 187,886,907,571 1,048,235,413 186,838,672, 157 178,796,301,079
DETAILS OF WRITE-INS
1101. Derivatives collateral receivable ... 339,567,240 |...coevicereiieeenens e 339,567,240 |....oocvenene 682,317,988
i 0T FET OO RO TP NSO T RS UPP NPT PP PP PP TTRP PPN
0 3 R R R PP PP RPN
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc. e i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 339,567,240 339,567,240 682,317,988
2501. Cash value of life insurance policies ... i, 197,450,755 |....ocoormcrvveeencccniiiiens e 197,450,755 |.....ooovneveee. 171,990,921
2502. Accounts and notes receivable ... o 12,698,609 |.....coeeeeeeeeeeeeeeeeeeeeees oo 12,698,609 |................ 13,158,377
2503.  OTher @SSES ...iiiiiiiiiccce s |t 14,256,837 |.ooviceciirccciine o 14,256,837 |.cooviernne 13,445,202
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccccooo. foeveevenecncne 340,061,129 |...ocvevnnee 22,490,865 |.........c...... 317,570,264 |................ 328,474,965
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 564,467,329 22,490,865 541,976,464 527,069,465




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.
19.
20.
21.
22.
23.
24,

Aggregate reserve for life contracts $ 82,053,616,606 less $
(including $ ...ceve. 6,107,449,359 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:
4.1 Life
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid

Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:

6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $ Modco)
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
$ discount; including $  ..cooeoveeniiicee 0 accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
Commissions to agents due or accrued-life and annuity contracts $
$ and deposit-type contract funds $
Commissions and expense allowances payable on reinsurance assumed
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes ...
Current federal and foreign income taxes, including $
Net deferred tax liability
Unearned investment income
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including $
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above
Borrowed money $ and interest thereon $
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE .......ouiiiiii oo e oo e e e s e e e e e e e e e e e e e e e e e e e e eenns
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeereeirecirennnns 0 ) companies ..
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates .

....................... 0 Modco Reserve)
ModCO RESEIVE).......cuviuiiiiiieieieceeeeeene

.56,294 and coupons $ .

.................................................................. (883928135)accruedforexpense

on realized capital gains (losses) .

.2,999,999 ) reinsurers ..

Current
Statement Date

2
December 31
Prior Year

.......... 82,053,616,606 |.......... 79,444 461,180
... 14,949,022 |. ... 14,671,227
9,963,180,202 8,585,122,635

................ 834,562,544 |..............045,761,255

........................ 56,294 |........................ 56,294

................... 7,757,723 |................... 7,755,973

...................... 446,661 |...................... 446,661

................... 3,646,408 |..................3,214,646

................ 292,807,691 |................276, 171,944

................. 13,746,455 55,608,643

................. 15,181,593 |................. 33,340,509

................. 10,232,450 |...................9,305,509

................ 275,053,143 |................366,383,756

.............. (681,083,068)|..............(684,705,012)

................. (9,260,433)]...................4,282,981

............ 1,319,483,224

..... 1,379,213 |.
..2,999,999 |.
..8,439,659 |.

..196,236,318

58,030,823
235,168,604
134,519

............ 1,171,012,005
..... 1,407,805
..2,999,999
.... 812,559

2405 Drafts OULSTANMING ... .eoeiiieiei ittt ettt a e e st e e st e es e e eae e st e s e eas e easeeaeeemeees e e eseeeseeseeseenseenseenseenneenseans [oaeeianeiaesiaeeias s e e saesnesins [oaesieeeaeseesae e
24.06 Liability for amounts held under UNINSUIEd PIANS .........ocuiiiiiiiiie ittt sttt be ettt esaeesbeesbeesbeenbees [eaeeeesae st e saa e sae e aes et
24.07 FUNAS held UNAET COINSUTANGE ..........cuevveveececeeteieeeeecaeaeteseeeessaeaetesesesssaeaetesesessssesesesesensssssesesesnsssesesasssensssesasasensnseansssasns 247,742,978 |.. ..233,919,695
24,08 DEIVALVES ......ovoveveeececeeeeeeeeeeeceeee e teseeeaetesesesesssseeseses s s ssassesesesssssasseses s s ssssseses s s ssasseses s s ssanseses s s snansssessanasansssasananans 982,470,192 1,219,231,726
24.09 Payable for securities ....... 1,247,575,327 1,233,950,448
24.10 Payable for securities 1eNdING ........ccccooeririrerericeeeeieeeeene 4,167,107,636 3,827,823,433
24.11 Capital NoteS $ ..cvvvvevvveereeicciecs and iNtErest tNErEON $ ...o.ocviiiiiiciciiiiies ettt oot eee et seeeerees |oaeeee et
25.  Aggregate Write-ins fOr IADIlItIES ............occeveuevececeeeeee ettt ee et a e s et et e s s s aeae s s s s ssaeeeses s sssssssesssasssananansanas 968,450,458 917,559,785
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .. 112,575,628,293 108,458,921,249
27.  From Separate ACCOUNES SALEMENT ...........c.cuiiieiiiiiietetitieeeee et ettt e ettt st sss e s s s et et esesesess s es st esesesesesesssssssasesesesessanssna eseseanas 62,224,785,036 |.......... 58,635,685,717
28.  Total iabilities (LINES 26 ANA 27) .....c..vveeeeeceeeeeeeeeeeeeeeete e eeeeeaeee e s eaeee e ses e e e sese s s s s sesesesessasasssssssssssssssesssssnsnsesssananssanensanan] 174,800,413,329 167,094,606,965
29, COMMON CAPILAI SLOCK .......cvvivieieiieiicictetet ettt ettt ettt st e st b et es e s e s s s s s et e b et esessasesss st esesesesesnssssssesesesesesesnssssasssas|oeseseasasinnans 30,000,000 |...ccoceeeeee 30,000,000
30.  Preferred Capital STOCK ..........ii ittt h b bbbt bt E e R e R et eRe e she e ehe e be e be e beebeeneane [seeeae e e e
31. Aggregate write-ins for other than special SUMPIUS FUNGAS ...........c.ccvoioiiieiiuiretitceieee ettt et ses s s s s e s sesas [ereseeneeeeneeas 86,942,575 | 90,956,609
32, SUIPIUS NOES .....eeieiiitctetceeeee ettt ettt ettt et et s ee et e s et e s e b e b e s e se e s e s e s et e b e s esess st e s et eses et esess s esssesesesesesssnasasssasesesesesssnasesasssasas [eoenenennnes 1,588,543,621 |............ 1,588,465,073
33.  Gross paid in and contributed surplus ........... ..2,535,788,610 |.. ..2,535,788,610
34. Aggregate write-ins for SPECial SUMPIUS UNDS ...........ccooviieiiieeeececececce ettt ettt s s eae e s s sesesens |eeesenenenennes 316,712,498 |.....ccc.co.. 328,474,965
35, UNASSIGNEd fFUNAS (SUIPIUS) w......vueeceieeeeeeececeeeeteteeeecaeaeeete e s eeaet et et es s ssaeseses s s ssssseees s s ssasseeesesssssssaesssassssnssssses s s sssssssesasnsnanenen 7,480,271,524 7,128,008,857
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29$ ... ) e fee e [
36.2 shares preferred (value included in Line 30§ ...ocooveiiiiiciiciieee ) e e | e
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccoovrrrvrerccninncns in Separate Accounts Statement) .............. 12,008,258,828 11,671,694,114
38, Totals Of LINES 29, 30 @NG 37 ....eiuiuiiiieiieieieiee ettt ettt bbbt bttt s 12,038,258,828 11,701,694,114
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 186,838,672,157 178,796,301,079
DETAILS OF WRITE-INS
2501. Derivatives collateral payable and iNCOME ACCIUAIS ....coiiiiiiieieieiciecee et [eeseeseeeenenas 831,609,597 |................ 738,888,040
2502. Dishursements payable ...56,164,525 |. ... 88,324,589
2503. Unclaimed accounts and UNCaShEd CHECKS .........cciriiiieuiiiiiiiieiiis ettt bbbttt eenien [oeseseaeeenennns 25,986,251 oo 25,723,841
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cueueueuiriiiiiiriiieieieieeese sttt e 54,690,084 |......cccenve 64,623,316
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 968,450,458 917,559,785
3101.  Other surplus adjustments = deriVatiVeS ...t onsenencaeeenees 86,942,575 |.ovvevennn 90,956,609
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAgE .........cccoiiiiiiiiiiiiii s oo iaes [oosesese s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 86,942,575 90,956,609
3401, Variable AnNUITY NBAGE ...o.oiiiiiiiccec ettt ettt bttt bbbt ettt et r et e s s nene [orneneneteaenene 316,712,498 |................ 328,474,965
1C OO TTTTSETN) KT OPT TR PR RS ROTRPS PR TOPPRRPRTRORRN
B0, ettt e e en
3498. Summary of remaining write-ins for Line 34 from OVErfOW PAGE .........oiiiiiiiiiiiiei ettt e sbe e [eree e eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 316,712,498 328,474,965




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............cccoeveeeenc oo 7,272,789,785 |........... 6,837,094 ,933 14,298,477,014
2. Considerations for supplementary contracts with life contingencies............coooviiieiiiiiiiieieieeeee e [ [
3. Netinvestment iNCOME .......ccovveririerecercnirrne 2,011,076,612 3,386,303,776
4. Amortization of Interest Maintenance RESErVe (IMR) ..........ccccovoveveveveueeeeieeieieieseteseeeese e |oes e eeeeeeenens 1,212,476 |...................8,703,059 |........c....... 14,588,575
5. Separate Accounts net gain from operations excluding unrealized gains or I0SS€S ................cccoeeeeifreeccicncnne 3,573,146 |.. . (194,323,763)
6. Commissions and expense allowances on reiNSUrance CEAEd ............covovovevriiveuerereeeeeeeeieeseseseesns oo 72,317,663 |................. 83,117,896 |................ 165,212,932
7. Reserve adjustments on reiNSUrance CEAEA .............cocvoveviviveveucriieieeeieieeieseseees st es e e (286,467,333)|...ccnvee. (264,414,294)|.............. (449,584,688)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.vvueueueiiieieieseiieesesesessssesesese s ssesesesesss s sesessssns [resscieeeeseenad 660,195,344 |............... 670,753,441 |............ 1,323,752,568
8.2 Charges and fees for deposit-type contracts .. ... 22,974,201 |.. ... 17,064,114 |.. ... 44 562,494
8.3 Aggregate write-ins for miscellaneous income .. 77,731,420 66,451,571 141,478,024
9. Totals (Lines 110 8.3) ..ucueerurercerieeeeneeeieeeeeeseenas 9,835,403,314 9,040,316,209 18,730,466,932
10, DEAIN DENETIS .....euiureeieiicecieeeeee ettt ea st s s ee e e e s es e s e s e e e sesee e s s e snsesesessnsesesesesnfensesesneannnas 840,385,423 |................ 844,182,778 |........... 1,750,454 ,525
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ............ccoovvveverereuereueeenns foeseeeeseeeeeeeeeenens 513,913 | (1,780,309) |..vvceenee 1,318,613
12, ANNUItY DENETILS ..vovieieiiiicececececece e 752,762,114 ..1,385,739,284
13. Disability benefits and benefits under accident and health contracts . .. 3,632,775 | 3,834,358 [ 5,530,946
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ............ccovoeiieiiiiiiiiin i [ [
15.  Surrender benefits and withdrawals for life contracts ..................... .5,388, 148,050 ..7,904,162,290
ST € o TU o T oo g 1Y7=Y 1 o] o L AT RO U RN
17. Interest and adjustments on contract or deposit-type contract funds ..............ccceeeeereeveerereececreeenen e ..355,100,298 ..458,704,482
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.c.eveueuiiiieieieeeieeecce e e 171,327 | 153,608 [ 298,065
19. Increase in aggregate reserves for life and accident and health contracts ) 2,494,225,702 3,606,278,525
20.  TOtals (LINES 10 10 1) .uuiuiiieiueieeeeeieieseteeeeeeseese st e ee s es s e e e sseseeeees s nsesesesesesnsesesesesesnsnsssesesesnns fensesannnnns 9,834,939,602 |...........6,411,230,023 |.......... 15,112,486,730
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiieectet ettt ettt bbb bbbt eb bbbt b s 500,574,375 ..1,043,748,215
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueueereeeereveuesesesesnessssssnas [oeeeeeeeeeenenenes 6,896,937 |...................6,972,824 |................ 13,718,244
23. General insurance expenses and fraternal expenses ........................ ..521,204,747 |.. ..474 639, . ..1,025,360, 195
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueueeveieveveeeceeeeee e 62,210,703 |......o.oe.. 67,222,065 |................ 128,331,329
25. Increase in loading on deferred and uncollected Premiums ............c.cveveveueucceieieieeeieseeeesseee e e 5,822,190 | 1,210,710 | 2,997,737
26. Net transfers to or (from) Separate Accounts net of reinsurance (618,045,611)].......ccec... 403,818,544 |................ 198,467,326
27. Aggregate write-ins for deductions ............coeeeeciirinnneeeene (12,164,249) 49,077,378 56,019,307
28, TOtAlS (LINES 20 10 27) .uuueiiueucueeeeeeseeseseeeeeeseessseseseeseesesesesssesesssesssssessssssssesesesassassesssesasssssssesasnns 10,301,438,693 7,918,120,602 17,581,129,083
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ottt ettt sttt ettt e naees (466,035,379)............ 1,122,195,607 |............ 1,149,337,849
30. Dividends to policyholders and refunds to MEMDETS .............ccceueveieececueueeeeeeeeecee et eneeaeaenas 4,483,400 4,512,521 7,752,865
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceuiiriieiuerereiiiieiiese e sesesese st se s snsssese s ssssssssssesas |eoesscscecees (470,518,779 ............ 1,117,683,086 |............ 1,141,584,984
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueveverennnnne. 81,995,541 150,905,616 9,001,274
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) .........ccceeveeeeeeuerereinns frocccnen (552,514,320).....c.ccnvnve 966,777,470 |............ 1,132,583,710
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..oeeeenne (11,975,351) (excluding taxes of $  .oeoeveeeeeenne (2,234,028)
transferred t0 the IMR) ..o 840,897,428 (580,855,654) (981,283,463)
35.  Netincome (LN 33 PIUS LINE 34) .....c.cucviuiieiieieieeeeeee ettt et 288,383,108 385,921,816 151,300,247
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........ccoccueueveeeeeeeceeeeeeeeeeaeaeeeseseeseaesesesesesnas s sennas 11,701,694, 114 11,353,204,013 11,353,204,013
37, NEtINCOME (LINE 35) ...uuiiiiecurieeeeeieeeaeeeaeeseseesesseeee s eessseseseesssseseseessssssesesesasssssssesesessssassesesassssae ernsesnsesesanns 288,383,108 |..ccceeeenee 385,921,816 |..cocceeenee 151,300,247
38. Change in net unrealized capital gains (losses) less capital gains tax of $  .....ce.... (7,484,837) |ooeeiee 39,013,731 | (276,565,383)|.............. (146,188,402)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeieveveveueeeieeeeeieieeeeee e e 8,077,526 |.. ..(49,498,800)|.. ..(26,626,321)
40. Change in net deferred iNCOME taXx ........oeveeeeeeeereninininieeeene ... 39,548,747 |.. ...88,924,885 |. ..203,788,699
41.  Change in NONAAMItIEA @SSELS ..........c.cveuiuiuiiiieieieteececece ettt ss s sesens |reeeeeeeeeeennens 87,326,286 |.............. (403,000,479)|....cocvvnvne (445,045,900)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.cceeeveveverereeeeeee oo 28,592 | 207,114 [ 747,030
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........cccevvveeeeeferviiiiiiiiiii i [
44.  Change in asset Valuation rESEIVE ...........ccceiuiiiirieieeeieieeeeee e (148,471,129) 81,712,321 29,877,716
45, Change iN trEASUNY SOCK ........ciueiiuiiitieitieie ettt ettt sttt ettt ettt sae e saeesbeesbeesbeesbeebeenneenneemneens oo siee et e e e et
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. ..3,573,146 |.. ..(98,525,277)]|.. 94,323,763)
47. Other changes in surplus in Separate Accounts Statement ...................... (3,573,146)|.. ... 98,525,277 |.. ..194,323,763
48.  Change iN SUMPIUS NOLES ..........c.cveuiuiiieiiieieeeteececeee ettt ss et sas s s st esessssas s sssesesesesssssnas |oeeeeseseseeeseneeenes 78,548 | 94,239 ..(86,055,858)
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccoooiiiiiiiiieiieseeeee e foe i [ [
50. Capital changes:
L0 IRt == T I OO SO PO PTEROR RO
50.2 Transferred from surplus (StOCK DiVIdENd) ........coueiiiiiiiiiieieiie e e [ [
50.3 TranSferred t0 SUMPIUS .......c.ooiiiieiee ettt ettt e st e sseesseesaeesseeseeneeseeensesnees|seeieesae e s s e s s s e s e [oesie e [oe e
51.  Surplus adjustment:
511 PAIA TN 1.ttt t ettt e et s ettt ettt |e ettt enes[reaete et eienes[eeeieneeeeaes 700,000,000
51.2 Transferred to capital (StOCk DiVIdENA) ........ooiiiiiiieieeeeee e oo oo [
51.3 Transferred from CaPital ............oiieiiiiii ettt e e saeed
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders ............cc.ccoocriiiiiicinnne
53. Aggregate write-ins for gains and losses in SUrplus ...........c.cccoeeeene 22,579,305 (5,696,709) (33,307,111)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeeeveveieiivivererieeeeeeeeen 336,564,714 (177,900,996) 348,490,101
55. Capital and surplus, as of statement date (Lines 36 + 54) 12,038,258,828 11,175,303,017 11,701,694, 114
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ...ttt esseaene s eaeeneaeenean e eennene feeeeeaeeeeananens 14,585,681 |.....ccccoceee. 15,078,124 |..cocooeve. 25,690,521
08.302. Other Income-Fees ... ...63,145,739 |.. ...51,373,448 |.. ..115,787,503
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiniieneeneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 77,731,420 66,451,571 141,478,024
2701. Net periodic benefit COST ..o e 7,120,398 ..o 4.102,754 oo 8,634,831
2702. Miscellaneous diShUISEMENTS .........ccooiiiiioiieieee ettt et et ee et e s st s seenseteneseennenen oeeeeeeeneeennas (19,401,988)].....ceeere.... 44,890,444 |............... 47,096,400
2703, CONTINGENCY EXPENSE ....vevveeececeieeeieeet ettt ettt s s s e eas s s s seseseseseanssssssseses|esesese e s s essseseses 117,340 [ 84,181 | 288,076
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........ccoceiieiiiiiiiiiiniieseeseeseeseesdeeeeiieie i [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (12,164,249) 49,077,378 56,019,307
5301. Prior Year Surplus Adj ...... 21,556,936 | e
5302. Retirement Plan Surplus Adj ...ccccoovneee. ..5,036,402 ... (1,495,344)|.. ... (1,489,344)
5303. Other surplus adjustments — derivatiVves ...t . ... (4,201,365)|.. ..(31,817,767)
5398. Summary of remaining write-ins for Line 53 from overflow Page ............cccceeeveveveveiereveeeeeeeeeee e e (4,014,033)]-..eeeeceieeeieeeeieirieine [
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 22,579,305 (5,696,709) (33,307,111)




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuriiuciiiciiiciiee ettt [oesisenenes 7,125,654,468 |............ 6,632,579,302 |.......... 14,258,273,208
2. NetiNVESIMENTINCOME .......uiiiiiiiiiieietc ettt oo 1,863,534,827 |............ 1,5636,192,911 |........... 3,295,713,557
3. MISCEIIANEOUS INCOME ......vvverereerceeeeeeeceeeseeseeseeeene e ee e see e ss sttt 540,565,999 625,323,874 1,320,787,984
4. TOtAl (LINES 110 3) oottt ettt 9,529,755,294 8,794,096,086 18,874,774,750
5. Benefit and 10SS related PAYMENLS ............cccueviiieiiiiicieteteeeeee ettt es e sesess s s e [oesesnnanas 7,317,246,595 |............ 5,445,513,685 |.......... 11,340,298,214
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeeeveecne (625,240,710)|........coce... 471,327,471 | 285,249,542
7. Commissions, expenses paid and aggregate write-ins for deductions .................ccueveveueecieceveieverens foeeeeeenens 1,220,759,126 |............ 1,171,370,363 |............ 2,189,695,800
8. Dividends paid t0 POIICYNOIAETS ..........c.cccviviveveieeieie ettt ettt es e sesesnan s [eeereneenenenees 4,481,650 |.oovrerinnee 4,569,939 |..cccrrie 8,289,140
9. Federal and foreign income taxes paid (recovered) netof $ ............... (1,220, 158) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesssaete s et esesssaetesesesenssastesesesensssetetesesenssessetesesensnsntesasesensnsnsesasannn 7,918,507 43,698,315 (357,860,660)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiiieiieii ettt 7,925,165, 167 7,136,479,773 13,465,672,037
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........cccocvoveviuereririiieeeieieeteteeceee e 1,604,590, 126 1,657,616,314 5,409,102,712
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt |oerinenines 3,181,754,361 |............ 5,643,651,843 |........... 8,369,227,954
12.2 STOCKS ..ottt |oetnnne s 50,837,316 |....ccccounne. 43,424,267 |................ 138,272,367
12.3 MOMGAGE [OBNS .....ueevrieiriiiiie ittt ettt rniens[oesssinessneans 746,490,023 |............... 696,527,810 |............ 1,058,043,558
12,4 REAI ESIALE ...ttt | 26,607,556 |-...cueeeeirieirieireniins [
12.5 Other iNVESIEA @SSELS ......vvuiuieiieeiieiie ettt ennees |oesinenanes 2,223,975,743 |........... 1,201,130,230 |............ 2,997,575,487
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............cccccceceeee |oevvereeeienencns (450,104)|.......corerrennee (38,627) e (329,752)
12.7 MiSCElIANEOUS PrOCEEAS ..........cevveieeeececteteeeeeeecee et eeeeesae e tesesenssae s s enssseaesesesensnsssesesssensreesena 1,251,225,607 1,442,620,454 2,182,718,631
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveuevieiieieeceeeieieteeee e es e [oesesinnas 7,480,440,502 |............ 9,027,315,977 |.......... 14,745,508 ,245
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 5,130,757,058 |............ 9,178,789,587 |.......... 15,341,856,423
1312 STOCKS ..ottt |oeenrne s 55,990,701 |.ovvivrinene 106,198,017 |..cvveeevnee. 181,841,132
13.3 MOMGAGE [0BNS ......oeeiriiieiiieicie ittt bbbttt enaens[eesesineesnens 224,590,102 |............ 2,502,106,389 |............ 4,182,982,889
13,4 REAI ESIALE ...ttt o 621,776 |...ocviecnneee 11,446,431 | 13,974,770
13.5 Other iNVESIEA @SSELS ......vvuiuieiiieiieiie ettt esennees |oesinenanes 2,926,686,959 |........... 2,895,903,903 |........... 6,570,518,547
13.6 Miscellaneous @ppliCALIONS .............ccueveeevereceeteieeeececee e e ettt es et e esenssaeae s s ensnae st s s eneeee 2,182,358,836 2,465,356,476 2,413,856, 177
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveucuiieiieieeeeeeceee e 10,521,005,431 17,159,800,803 28,705,029,939
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeiievevevevereeeeeeeeiennns 165,738,332 (111,606,577) 108,111,796
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccveveveueeeeeeereiereeeens (3,206,303,261) (8,020,878,249) (14,067,633,490)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ........vvveececeeieeieee ettt seseassnenenens|eeeseseseseenesssessesesesenennnes |oerenenesssueneteseenenesesnsnenes [oereresennnnnens (84,555,000)
16.2 Capital and paid in Surplus, 18SS tre@SUrY STOCK .............c.cueueueuieiiieieieeeeeceeeeeie e essesenenens |reseeeeseseneneresesssnereeenenes |oereseseseseeseseseenesesesnsnenes [oereeeeeennnens 700,000,000
16.3 BOIMOWED fUNGS ...ttt nieseniens | |oetininsininennenenes 148,617 |................ 695,114,113 | 134,519
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............ccccoeveveveceeorecens freveeeennn 1,202,591,692 |............ 4,964,901,160 |............ 7,180,136,344
16.5 Dividends t0 STOCKNOIAELS ... eeeee [oresressestesese s sesesesees [oeeiesie e s eees [ore e
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeceee e eeeee et ss et ees s ssae e sesensanaseesanas 473,227,130 409,338,002 757,852,771
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceece ettt a et 1,675,967,439 6,069,353,276 8,553,568 ,634
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) . |..ccccccovevnne 74,254,304 |.............. (293,908,660)].............. (104,962, 144)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovieeeceieeeeteeececeee ettt s s s s s s eseseasnannnas |oesesesesrenens 887,898,766 |............... 992,860,910 |............... 992,860,910
19.2 End of period (Line 18 plus Line 19.1) 962,153,070 698,952,250 887,898,766
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds disposed and aCqUiTed ..o [ 226,983,627 |.......co.cc... 544,908,730 |......cco..c... 946,908,789
20.0002. Assets in-kind received in exchange of sale of Pacific Asset Management 168,572,276 | [
20.0003. Stocks disposed and acquUiTed ..o ..167,868,700 |.. 107,185,500 514,957,800
20.0004. Federal tax credits received ....................... ..139,252,008 |. .69,250,175 ...239,078,348
20.0005. Bonds transferred to other invested assets ... [ [ ...140,160, 744
20.0006. Mortgage loans disposed and aCOUITEd ..........ccccooiiiiiiicinicc s [oessnssssss s . 13,453,253 ... 15,809,647
20.0007. Short term bond transfer to long term bond ... ...10,488,145 [....ccoo s
20.0008. Premium tax credits received ................. e ..4,021,423 |. 1,229,132 |. ..5,924,529
20.0009. Bond interest in—kind received ... | 874,774 |...coocvvvnve. 1,891,460 |.......cccoccco.ce 1,894,363
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Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0010.

Interest purchased received as premiums

153,576

270,867

446,830

5.1
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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)

............ 2,244,696,320

............ 4,403,579,537

............ 7,124,612,197

............ 1,050,203,574

8,174,815,771

............ 2,326,221,159

............ 4,208,372,360

............ 7,398,134 ,556

............ 1,945,271,916

9,343,406,472

............ 4,759,598,401

............ 9,323,177,797

15,617,608, 158

............ 3,096,372,291

18,713,980,450

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)




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN
Accounting Practices:

Pacific Life Insurance Company (the Company or Pacific Life) prepares its financial statements based on accounting practices prescribed or
permitted by the Nebraska Department of Insurance (NE DOI). The National Association of Insurance Commissioners’ (NAIC) Accounting
Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the NE DOI.
Prescribed statutory accounting practices include state laws and regulations. Additionally, the Director of the NE DOI has the right to
permit other specific practices, which deviate from prescribed practices.

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

The following table reconciles the Company’s net income for the six months ended June 30, 2023 and the year ended December 31, 2022
and statutory surplus as of June 30, 2023 and December 31, 2022, between NAIC SAP and practices prescribed and permitted by the NE
DOI:

SSAP  F/S F/S June 30, December 31,
# Page Line 2023 2022
NET INCOME
1. Net Income, Nebraska Basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $288,383,107 $151,300,246
2. State Prescribed Practices That Are an Increase/(Decrease) from
NAIC SAP: 0 0
3. State Permitted Practices That Are an Increase/(Decrease) from
NAIC SAP:
Change in Policy Reserves 52 4 17 (1,200,713) 20,154,895
4. Net Income, NAIC SAP (1-2-3=4) XXX XXX XXX $289,583,820 $131,145,351
SURPLUS

5. Statutory Surplus, Nebraska Basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $12,038,258,827 $11,701,694,114
6. State Prescribed Practices That Are an Increase/(Decrease) from

NAIC SAP: 0 0
7. State Permitted Practices That Are an Increase/(Decrease) from
NAIC SAP:
Change in Policy Reserves 52 3 3 14,721,655 20,154,895
8. Statutory Surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $12,023,537,172  $11,681,539,219

No significant change
Accounting Policies:
1. No significant change

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

3-5. No significant change

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

7-8. No significant change

9. The Company applies hedge accounting as prescribed by Statement of Statutory Accounting Principles (SSAP) No. 86, Derivatives,
by designating derivative instruments as either fair value or cash flow hedges on the inception date of the hedging relationship. At the
inception of the hedging relationship, the Company formally documents its risk management objective and strategy for undertaking
the hedging transaction. In this documentation, the Company specifically identifies the asset, liability, firm commitment, or forecasted
transaction that has been designated as the hedged item and states how the hedging instrument is expected to hedge the risks related to
the hedged item. The Company formally assesses and measures effectiveness of its hedging relationships both at the hedge inception
date and on an ongoing basis in accordance with its risk management policy.

Derivative instruments used in hedging transactions that meet the criteria of a highly effective hedge are considered effective hedges
and are reported in the financial statements in a manner consistent with the hedged asset or liability (amortized cost or fair value).
Changes in the carrying value of derivatives that qualify for hedge accounting are recorded consistently with how the changes in the
carrying value of the hedged asset or liability are recorded. For foreign currency swaps, changes in fair value attributable to changes in
foreign exchange rates are reflected as adjustments to unassigned surplus as a change in net unrealized foreign exchange capital gain
(loss) consistent with the hedged items.



STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

To the extent the Company chooses not to designate a derivative as a hedge or the designated derivative no longer meets the criteria of
an effective hedge, the derivative is accounted for at fair value with changes in fair value recorded in unassigned surplus as a change
in net unrealized capital gains (losses) less tax. When these derivative instruments are terminated, the gains and losses are reported as
net realized capital gains (losses) less tax.

Carrying value is calculated based on the gross derivative asset or liability position. If the carrying value of the derivative is positive,
the amount is recorded in assets, derivatives. If the carrying value of the derivative is negative, the amount is recorded in liabilities,
derivatives. The Company’s receivable for the return of cash collateral pledged is recorded in assets, aggregate write-ins for invested
assets. The Company’s obligation to return cash collateral received is recorded in liabilities, aggregate write-ins for liabilities.

Gains and losses on terminated derivative instruments that are hedging bonds are subject to the Interest Maintenance Reserve (IMR).
Gains and losses on terminated forward starting swap positions that are hedging anticipatory purchases of bonds are deferred to
unearned investment income if the effective date of the forward starting swap is beyond the current fiscal year. Once the effective date
is within the current fiscal year, the gains and losses are transferred from unearned investment income to the IMR. Gains and losses on
terminated derivative instruments that are hedging the surplus notes are recorded directly to surplus as a change in aggregate write-ins
for other than special surplus funds and amortized as an increase in net investment income over the life of the surplus notes utilizing
the effective interest method.

Periodic net settlements on derivatives designated as hedges are recorded on an accrual basis consistent with the hedged items and for
hedging derivatives designated under Statement of Statutory Accounting Principles (SSAP) No. 108, Derivatives Hedging Variable
Annuity Guarantees, in net investment income. Periodic net settlements on derivatives not designated as hedging are recorded on an
accrual basis in net investment income.

The Company also applies hedge accounting as prescribed by SSAP No. 108, Derivatives Hedging Variable Annuity Guarantees.
Designated derivatives are reported at fair value and fair value fluctuations attributable to the hedged risk that offsets the current
period change in the designated portion of the Valuation Manual VM-21 (VM-21) reserve liability are reported in realized capital
gains (losses) less tax. Fair value fluctuations attributable to the hedged risk that do not offset the current period change in the
designated portion of the VM-21 reserve liability are recognized as a deferred asset (admitted) reported in aggregate write-ins for other
than invested assets or a deferred liability. An amount equal to the net deferred asset or liability must be allocated from unassigned
funds (surplus) and presented separately within aggregate write-ins for special surplus funds. The deferred asset or liability is
amortized on a straight-line basis over a period not to exceed 10 years into net realized capital gains (losses) less tax with
corresponding reallocation from special surplus adjustments to unassigned funds (surplus). An amount equal to the net deferred asset
or liability must be allocated from unassigned funds (surplus). See Note 8.

10-13. No significant change

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

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

During the fourth quarter of 2022, the NAIC revised Interpretation 22-02, Third Quarter 2022 through First Quarter 2023 Reporting of the
Inflation Reduction Act — Corporate Alternative Minimum Tax (INT 22-02), that for a limited time provides a partial exception to SSAP
No. 101, Income Taxes, and SSAP No. 9, Subsequent Events. Under INT 22-02, changes in estimates related to Corporate Alternative
Minimum Tax (CAMT) that arise from the Inflation Reduction Act need not be recognized in the three months ended March 31, 2023
financial statements nor recognized as Type 1 subsequent events; rather, the Company needs to determine if it will be liable for CAMT
after 2023. On May 16, 2023, the NAIC extended the exceptions of INT 22-02 to apply for the June 30, 2023 financial statements with
automatic nullification on August 16, 2023. (See Note 9.F.3)

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

The Company determined option costs were not accurately presented in the Balance Sheet as of December 31, 2022, which was not

restated. As a result, page 2, line 14 Investment income due and accrued and page 3, line 25 Aggregate write-ins for liabilities were
overstated by $482 million as of December 31, 2022. There was no impact to surplus or the summary of operations.
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3. BUSINESS COMBINATIONS AND GOODWILL

No significant change
4. DISCONTINUED OPERATIONS
No significant change

5. INVESTMENTS

A. Mortgage Loans, Including Mezzanine Real Estate Loans

1. The maximum and minimum lending rates for new mortgage loans during 2023 were:

Maximum Minimum
a. Farm 6.65% 5.70%
b. Construction and Land Development 8.14% 7.81%
¢.  Multi-family Residential N/A N/A
d. Commercial 7.19% 6.11%

2-4. No significant change

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

Farm

Residential

Commercial

Insured |

All Other

Insured |

All Other

Mezzanine

Total

a. Current Year
1. With Allowance for Credit
Losses

2. No Allowance for Credit
Losses

$0

$0

$0

$0

$0

229,428,042

$0

$0

229,428,042

3. Total (1+2)

$0

$0

$0

$0

$229.428,042

$229.,428,042

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

b. Prior Year

1. With Allowance for Credit
Losses

2. No Allowance for Credit
Losses

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

72,020,650

$0

$0

$0

$0

72,020,650

3. Total (1+2)

$0

$0

$0

$72,020,650

$72,020,650

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

$0

$0

$0

$0

$0

$0

$0

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

a. Current Year
1. Average Recorded Investment
2. Interest Income Recognized

3. Recorded Investments on
Nonaccrual Status

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

b. Prior Year
1. Average Recorded Investment
2. Interest Income Recognized

3. Recorded Investments on
Nonaccrual Status

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

7-9. No significant change

B-C. No significant change

Residential Commercial
Farm Insured | All Other Insured | All Other Mezzanine Total
$0 $0 $0 $0  $150,724,346 $0 $150,724,346
0 0 0 0 5,326,983 0 5,326,983
0 0 0 0 158,888,451 0 158,888,451
0 0 0 0 0 0 0
$0 $0 $0 $0 $45,860,650 $0 $45,860,650
0 0 0 0 4,136,839 0 4,136,839
0 0 0 0 0 0 0
0 0 0 0 0 0 0
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D. Loan-backed Securities:

3.

4.

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

The following table presents LBASS, within the scope of SSAP No. 43R, Loan-backed and Structured Securities, with a recognized
other than temporary (OTTI), classified on the basis of either, a) intent to sell, or b) inability or lack of intent to retain investment in
the security for a period of time sufficient to recover the amortized cost basis.

1 2 3

Other-Than-Temporary
Impairment Recognized in Loss

Amortized Cost
Basis Before

Other-Than-
Temporary (2a) (2b) Fair Value
Impairment Interest Non-interest 1-(2a+2b)
OTTI recognized in 1st Quarter
a. Intent to sell $6,743,547 $2,795,573 $0 $3,947,974
Inability or lack of intent to retain
the investment in the security for a
period of time sufficient to recover
b. the amortized cost basis 0 0 0 0
c. Total 1st Quarter $6,743,547 $2,795,573 $0 $3,947,974
OTTI recognized in 2nd Quarter
d. Intent to sell $4,291,203 $1,153,280 $3,137,923
Inability or lack of intent to retain
the investment in the security for a
period of time sufficient to recover
e. the amortized cost basis 0
f. Total 2nd Quarter $4,291,203 $1,153,280 $0 $3,137,923

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

Book/Adjusted
Carrying Value Date of
Amortized Financial
Cost Before | Present Value Amortized Statement
Current Period | of Projected | Recognized | Cost after | Fair Value at When
CUSIP OTTI Cash Flows OTTI OTTI time of OTTI| Reported
23312RAGO $59,629,000| $48,891,541| $10,737,459| 48,891,541 | 48,891,541 3/31/2023
Total XXX XXX $10,737,459 XXX XXX XXX

The unrealized losses of LBASS where fair value is less than cost or amortized cost for which an OTTI has not been recognized in
earnings as of June 30, 2023 are as follows:

June 30,
2023

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

$66,193,587
1,194,262,031

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

$2,987,314,867
8,370,775,448

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

1.

The Company participates in a securities lending program administered by an authorized financial institution whereby certain
investment securities are loaned to third parties for the purpose of enhancing income on securities held through reinvestment of cash
collateral received upon lending. With respect to securities loaned, the Company requires initial cash collateral equal to a minimum of
102% of the fair value of domestic securities loaned. The Company monitors the fair value of securities loaned with additional
collateral obtained as necessary. This collateral is not restricted, and there is no collateral that extends beyond one year from June 30,
2023. The borrower of the loaned securities is permitted to sell or repledge those securities. Upon default of the borrower, the
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Company has the right to purchase replacement securities using the cash collateral held. Similarly, upon default of the Company, the
borrower has the right to sell the loaned securities and apply the proceeds from such sale to the Company’s obligation to return the
cash collateral held. As of June 30, 2023, there were no separate accounts securities lending arrangements.

2. For securities lending transactions, the carrying value and fair value of securities classified as bonds and on loan at June 30, 2023 and
December 31, 2022 was $4.6 billion and $4.0 billion, respectively. The Company recorded cash collateral received of $4.2 billion and
established a corresponding liability for the same amount, which is included in payable for securities lending on Page 3 - Liabilities,
Surplus and Other Funds. The Company may occasionally utilize amounts from the cash collateral for short-term liquidity for general
corporate purposes and, as such, does not include these amounts in Schedule DL. As of June 30, 2023, $0.0 billion was utilized for
general corporate purposes.

3. Collateral Received

a.  Aggregate Amount of Collateral Received

Fair
Value
1. Securities Lending
(a) Open $4,167,107,636
(b) 30 Days or Less 0
(©) 31 to 60 Days 0
(d) 61 to 90 Days 0
(e) Greater Than 90 Days 0
63) Sub-total 4,167,107,636
(2) Securities Received 0
(h) Total Collateral Received $4,167,107,636

2. The Company did not have any cash collateral received from dollar repurchase agreements.
b. The Company has not sold or repledged collateral received from securities lending agreements.
c.  No significant change
4. No significant change
5. Collateral Reinvestment

a. Aggregate Amount of Collateral Reinvested

Amortized Fair
Cost Value
1. Securities Lending
(a) Open $0 $0
(b) 30 Days or Less 2,567,107,636 2,567,107,636
(©) 31 to 60 Days 0 0
(d) 61 to 90 Days 1,600,000,000 1,600,000,000
(e) 91 to 120 Days 0 0
63) 121 to 180 Days 0 0
(g) 181 to 365 Days 0 0
(h) 1 to 2 Years 0 0
(1) 2 to 3 Years 0 0
) Greater than 3 Years 0 0
(k) Sub-total 4,167,107,636 4,167,107,636
o) Securities Received 0 0
(m) Total Collateral Reinvested $4,167,107,636 $4,167,107,636

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

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

6-7. No significant change
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Repurchase Agreements Transactions Accounted for as Secured Borrowing:

1.

In 2022, the Company entered into repurchase agreements with unaffiliated financial institutions. Under these agreements, the
Company sells bonds and receives cash in an amount equal to at least 102% of the estimated fair value of the bonds sold at the
inception of the transaction, with a simultaneous agreement to repurchase such bonds at a future date or on demand in an amount equal
to the cash initially received plus interest. The Company monitors the ratio of the cash-held to the estimated fair value of the bonds
sold throughout the duration of the transaction and additional cash or securities are obtained as necessary. Bonds sold under such
transactions may be sold or re-pledged by the transferee. Income and expense associated with repurchase agreements are recorded in
the accompanying Statutory Summary of Operations as net investment income. There are no amounts outstanding under these
agreements as of June 30, 2023.

Type of Repo Trades Used
First Second
Quarter Quarter
(a) Bilateral (Yes/No) Yes Yes
(b) Tri-party (Yes/No) No No
3. Original (Flow) & Residual Maturity
First Second
Quarter Quarter
a. Maximum Amount
1. Open - No Maturity $0 $0
2. Overnight 0 0
3. 2 Daysto 1 Week 10,000,000 0
4. >1 Week to 1 Month 0 0
5. >1 Month to 3 Months 0 0
6. >3 Months to 1 Year 0 0
7. >1Year 0 0
First Second
Quarter Quarter
b. Ending Balance
1. Open - No maturity $0 $0
2. Overnight 0 0
3. 2 Daysto 1 Week 0 0
4. >1 Week to 1 Month 0 0
5. > 1 Month to 3 Months 0 0
6. > 3 Months to 1 Year 0 0
7. >1Year 0 0

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

5. Securities Sold Under Repo-Secured Borrowings

First Second
Quarter Quarter
(a) Maximum Amount
1. BACV $0 $0
2. Nonadmitted - Subset of BACV 0
3. Fair Value 10,499,790

(b) Ending Balance
1. BACV
2. Nonadmitted - Subset of BACV
3. Fair Value
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6. The Company had no repurchase agreements as of June 30, 2023.

7. Collateral Received - Secured Borrowing

First Second
Quarter Quarter
a. Maximum Amount
1. Cash $10,000,000 $0
2. Securities - FV 0 0
First Second
Quarter Quarter
b. Ending Balance
1. Cash $0 $0
2. Securities - FV 0 0

8-10. The Company had no repurchase agreements as of June 30, 2023.

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

First Second
Quarter Quarter
a. Maximum Amount
1. Cash (Collateral - All) $10,000,000 $0
2. Securities Collateral - FV 0 0
First Second
Quarter Quarter
b. Ending Balance
1. Cash (Collateral - All) $0 $0
2. Securities Collateral - FV 0 0

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

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

In 2022, the Company entered into a reverse repurchase transaction commitment of $250 million with an unaffiliated financial
institution. Under this agreement, the Company purchases U.S. Treasury Securities and loans cash, with a simultaneous agreement to
resell such securities at a future date or on demand in an amount equal to the cash initially loaned plus interest. There were no amounts
outstanding under this agreement as of June 30, 2023.

2. Type of Repo Trades Used

First Second

Quarter Quarter
(a) Bilateral (Yes/No) Yes Yes
(b) Tri-party (Yes/No) Yes Yes
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Original (Flow) & Residual Maturity

a. Maximum Amount

(a)
(b)
()
(d)
(e)
®
(8

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

Open - No Maturity
Overnight

2 Days to 1 Week

> 1 Week to 1 Month
> 1 Month to 3 Months
>3 Months to 1 Year
> 1 Year

g Balance
Open - No Maturity
Overnight
2 Days to 1 Week
>1 Week to 1 Month
> 1 Month to 3 Months
>3 Months to 1 Year
> 1 Year

First Second

Quarter Quarter
$0 $0
500,000,000 575,000,000
1,835,000,000 900,000,000
1,335,000,000  1,710,000,000
2,835,000,000  2,900,000,000
0 0
0 0

First Second

Quarter Quarter
$0 $0
300,000,000 400,000,000
200,000,000 300,000,000

1,335,000,000
1,700,000,000
0
0

1,310,000,000
1,600,000,000
0
0

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

Fair Value of Securities Acquired Under Repo-Secured Borrowings

First
Quarter

Second
Quarter

(a) Maximum Amount
(b) Ending Balance

$4,827,641,779  $4,722,037,604

3,722,665,462

3,789,146,988

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

None NAIC 1 NAIC 2 NAIC 3
ENDING BALANCE

(a) Bonds - FV $0 $1,509,817,225 $1,401,152,396 $576,785,834
(b) LBASS - FV 0 0 0 0
(©) Preferred Stock - FV 0 0 0 0
(d) Common Stock - FV 0 0 0 0
(e) Mortgage Loans - FV 0 0 0 0
® Real Estate - FV 0 0 0 0
(g) Derivatives - FV 0 0 0 0
(h) Other Invested Assets - FV 0 0 0 0
(1) Total Assets - FV $0  $1,509,817,225 $1,401,152,396 $576,785,834

Does Not

Qualify as

NAIC 4 NAIC 5 NAIC 6 Admitted

ENDING BALANCE

(a) Bonds - FV $301,391,533 $0 $0 $0
(b) LBASS - FV 0 0 0 0
(©) Preferred Stock - FV 0 0 0 0
(d) Common Stock - FV 0 0 0 0
(e) Mortgage Loans - FV 0 0 0 0
€3] Real Estate - FV 0 0 0 0
() Derivatives - FV 0 0 0 0
(h) Other Invested Assets - FV 0 0 0 0
(1) Total Assets - FV $301,391,533 $0 $0 $0
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7. Collateral Provided - Secured Borrowing

First Second
Quarter Quarter
a.  Maximum Amount
1. Cash $3,985,000,000  $3,990,000,000
2. Securities - FV 0 0
3. Securities - BACV 0 0
4. Nonadmitted Subset - BACV 0 0
First Second
Quarter Quarter
b. Ending Balance
1. Cash $3,535,000,000  $3,610,000,000
2. Securities - FV 0 0
3. Securities - BACV 0 0
4. Nonadmitted Subset - BACV 0 0
8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity
Amortized Fair
Cost Value
(a) Overnight and Continuous $400,000,000 $400,000,000
(b) 30 Days or Less 1,610,000,000 1,610,000,000
(¢) 31-90 Days 1,600,000,000 1,600,000,000
(d) >90 Days 0 0

9. Recognized Receivable for Return of Collateral - Secured Borrowings

First
Quarter

Second
Quarter

a. Maximum Amount

1. Cash $3,985,000,000  $3,990,000,000

2. Securities - FV 0

b. Ending Balance

1. Cash

2. Securities - FV

0

First
Quarter

Second
Quarter

$3,535,000,000
0

$3,610,000,000
0

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

First Second
Quarter Quarter
a. Maximum Amount
1. Repo Securities Sold/Acquired
with Cash Collateral $3,985,000,000  $3,990,000,000
2. Repo Securities Sold/Acquired
with Cash Collateral (FV) 0 0
First Second
Quarter Quarter
b. Ending Balance
1. Repo Securities Sold/Acquired
with Cash Collateral $3,535,000,000  $3,610,000,000
2. Repo Securities Sold/Acquired
with Cash Collateral (FV) 0 0

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

J-K. No significant change
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L. Restricted Assets:

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted Percentage

Current Year

1 2 3 4 5 6 7 8 9 10 11
Total Gross Admitted
G/A Separate | S/A Assets (Admitted & | Restricted
Supporting | Account | Supporting Nonadmitted) | to Total
Total General S/A (S/A) G/A Increase/ Total Total Admitted | Restricted to | Admitted
Restricted Asset Account Activity Restricted Activity Total Total From Prior (Decrease) Nonadmitted Restricted Total Assets Assets
Category (G/A) (a) Assets (b) (1 plus 3) Year (5 minus 6) Restricted (5 minus 8) (©) (d)
Subject to Contractual
Obligation for Which
a.  Liability is Not Shown $0 $0 $0 $0 $0 $0 $0 $0 $0 0.000% 0.000%
Collateral Held Under
Security Lending
b.  Agreements 4,167,107,636 0 0 0 4,167,107,636 3,827,823,433 339,284,203 0 4,167,107,636 2.218% 2.230%
Subject to Repurchase
c.  Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%
Subject to Reverse
d.  Repurchase Agreements 250,000,000 0 0 0 250,000,000 250,000,000 0 0 250,000,000 0.133% 0.134%
Subject to Dollar
e.  Repurchase Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%
STDTCCT IO TOTTaT
Reverse Repurchase
f.  Agreements 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Placed Under Option
g.  Contracts 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Letter Stock or
Securities Restricted as
to Sale - Excluding

h.  FHLB Capital Stock 17,268,456 0 0 0 17,268,456 19,565,499 (2,297,043) 0 17,268,456 0.009% 0.009%

i FHLB Capital Stock 81,608,700 0 0 0 81,608,700 62,297,108 19,311,592 0 81,608,700 0.043% 0.044%

j- On Deposit With States 6,021,941 0 0 0 6,021,941 6,017,077 4,864 0 6,021,941 0.003% 0.003%
On Deposit With Other

k. Regulatory Bodies 0 0 0 0 0 0 0 0 0 0.000% 0.000%

Pledged Collateral to
FHLB (Including Assets
Backing Funding

1. Agreements) 7,230,029,893 0 0 0 7,230,029,893 5,288,807,259 1,941,222,634 0 7,230,029,893 3.848% 3.870%

Pledged as Collateral
Not Captured in Other

m. Categories 1,140,028,115 0 0 of 1,140028,115] 1454691755 |  (314,663,640) o 1,140,028,115 0.607% |  0.610%
n.  Other Restricted Assets 0 0 0 0 0 0 0 0 0 0.000% 0.000%
o. Total Restricted Assets $12,892,064,741 $0 $0 $0 | $12,892,064,741 | $10,909,202,131 | $1,982,862,610 $0 | $12,892,064,741 6.861% 6.900%

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

2-3. No significant change
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4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements:
1 2 3 4
% of BACV to
Total Assets | % of BACV to
Book/Adjusted (Admitted & | Total Admitted
Carrying Value Nonadmitted) Assets
Collateral Assets (BACV) Fair Value *) (*¥%)
General Account:
a. Cash, Cash Equivalents and Short-Term
Investments $1,179,974,000| $1,179,974,000 0.939% 0.947%
b. Schedule D, Part 1 0 0 0.000% 0.000%
c. Schedule D, Part 2, Section 1 0 0 0.000% 0.000%
d. Schedule D, Part 2, Section 2 0 0 0.000% 0.000%
e. Schedule B 0 0 0.000% 0.000%
f.  Schedule A 0 0 0.000% 0.000%
g. Schedule BA, Part 1 0 0 0.000% 0.000%
h. Schedule DL, Part 1 $4,167,107,636| $4,167,107,636 3.316% 3.344%
i.  Other 0 0 0.000% 0.000%
j.  Total Collateral Assets (atb+c+d+et+ftg+h+i) | $5,347,081,636( $5,347,081,636 4.255% 4.291%
Separate Account:
k. Cash, Cash Equivalents and Short-Term
Investments 0 0 0.000% 0.000%
1. Schedule D, Part 1 0 0 0.000% 0.000%
m. Schedule D, Part 2, Section 1 0 0 0.000% 0.000%
n. Schedule D, Part 2, Section 2 0 0 0.000% 0.000%
0. Schedule B 0 0 0.000% 0.000%
p- Schedule A 0 0 0.000% 0.000%
q. Schedule BA, Part 1 0 0 0.000% 0.000%
r.  Schedule DL, Part 1 0 0 0.000% 0.000%
s.  Other 0 0 0.000% 0.000%
t.  Total Collateral Assets (k+l+m+n+o+p+qtr+s) $0 $0 0.000% 0.000%
(*) j=Column I divided by Asset Page, Line 26, Column 1
t=Column 1 divided by Asset Page, Line 27, Column 1
(**) j=Column 1 divided by Asset Page, Line 26, Column 3
t= Column 1 divided by Asset Page, Line 27, Column 3
1 2
% of Liability to
Total Liabilities
Amount (*)
u. Recognized Obligations to Return Collateral
Asset (General Account) $5,347,081,636 4.750%
v. Recognized Obligations to Return Collateral
Asset (Separate Account) $0 0.000%

™

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

v = Column I divided by Liability Page, Line 27, Column 1
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

M. Working Capital Finance Investments (WCFI):

Aggregate WCFI Book/Adjusted Carrying Value by NAIC Designation

Gross Asset Nonadmitted Asset | Net Admitted Asset
June 30, 2023 June 30, 2023 June 30, 2023
a. WCFI Designation 1 $555,660,975 $0 $555,660,975
b. WCFI Designation 2 442,469,329 0 442,469,329
¢. WCEFI Designation 3 0 0 0
d. WCFI Designation 4 0 0 0
e. WCFI Designation 5 0 0 0
f. WCFI Designation 6 0 0 0
g. Total $998,130,304 $0 $998,130,304

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

Book/Adjusted
Carrying Value
a. Upto 180 Days $867,968,410
b. 181 to 365 Days 130,161,894

c. Total $998,130,304

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

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

0-Q. No significant change

R.

6.

The Company did not participate in cash pooling.

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant change

INVESTMENT INCOME

No significant change

DERIVATIVE INSTRUMENTS

Derivatives Under SSAP No. 86, Derivatives

1.

No significant change

The Company primarily utilizes derivative instruments to manage its exposure to interest rate risk, foreign currency risk and equity
risk, collectively “market risk”, and credit risk. Derivative instruments are also used to manage the duration mismatch of general
account assets and liabilities. Derivatives may be exchange-traded or contracted in the over-the-counter (OTC) market. The
Company’s OTC derivatives are primarily bilateral contracts between two counterparties. Certain of the Company’s OTC derivatives
are cleared and settled through central clearing counterparties. The Company utilizes a variety of derivative instruments including
swaps, exchange-traded futures and options. See Note 16.

Fair Value Hedges

The Company offers life insurance products with indexed account options. The interest credited on the indexed accounts is a function
of the underlying domestic and/or international equity index, subject to various caps, thresholds and participation rates.

The Company utilizes equity call options to hedge the credit paid to the policyholder on the underlying index for its life insurance
products with indexed account options. These equity call options are contracts to buy the index at a predetermined time at a
contracted price. The contracts will be net settled in cash based on differentials in the index at the time of exercise and the strike price
subject to a cap, net of option premiums. These equity call options are designated as a fair value hedge under statutory accounting
principles with changes in fair value recorded in net realized capital gains (losses).

The Company utilizes foreign currency interest rate swap agreements to convert floating foreign denominated liabilities to floating
U.S. dollar liabilities. A foreign currency interest rate swap involves the exchange of an initial principal amount in two currencies, and
the agreement to re-exchange the currencies at a future date, at an agreed-upon exchange rate. There are also periodic exchanges of
interest payments in the two currencies at specified intervals, calculated using agreed-upon interest rates, exchange rates and the
exchanged principal amounts. The Company enters into these agreements primarily to manage the currency risk associated with
investments and liabilities that are denominated in foreign currencies.
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Cash Flow Hedges

The Company utilizes foreign currency interest rate swap agreements to convert fixed or floating foreign denominated liabilities to
U.S. dollar fixed liabilities.

The Company also utilizes interest rate swaps to hedge against reinvestment risk embedded in products with long durations. An
interest rate swap agreement involves the exchange, at specified intervals, of interest payments resulting from the difference between
fixed rate and floating rate interest amounts calculated by reference to an underlying notional amount. Generally, no cash is exchanged
at the outset of the contract and no principal payments are made by either party.

Derivatives Not Designated as Hedging Instruments

The Company offers a rider on certain variable annuity contracts that guarantees net principal over specified periods, as well as riders
on certain variable annuity contracts that guarantee a minimum withdrawal benefit over specified periods, subject to certain
restrictions.

The Company utilizes total return swaps, exchange-traded futures and equity put options based upon domestic and international equity
market indices to economically hedge the equity risk of the guarantees in its variable annuity products. Total return swaps are swaps
whereby the Company agrees to exchange the difference between the economic risk and reward of an equity index and a floating rate
of interest, calculated by reference to an agreed upon notional amount. Cash is paid and received over the life of the contract based on
the terms of the swap. In exchange-traded futures transactions, the Company agrees to purchase or sell a specified number of
contracts, the values of which are determined by the underlying equity indices, and to post variation margin on a daily basis in an
amount equal to the change in the daily fair value of those contracts. The equity put options involve the exchange of an upfront
payment for the return, at the end of the option agreement, of the equity index below a specified strike price. The Company also
utilizes interest rate swaps to manage interest rate risk in the variable annuity products.

The Company offers fixed indexed annuity products where interest is credited to the policyholder’s account balance based on
domestic and/or international equity index changes, subject to various caps or participation rates. The Company utilizes total return
swaps, exchange-traded equity futures and equity call options based upon market indices to economically hedge the interest credited to
the policyholder based upon the underlying equity index. These equity call option contracts involve the exchange of an upfront
premium payment for the return, at the end of the option agreement, of the differentials in the index at the time of exercise and the
strike price subject to a cap.

Interest rate swaps are used by the Company to reduce market risk from changes in interest rates and other interest rate exposure
arising from duration mismatches between assets and liabilities.

Foreign currency interest rate swap agreements are used to convert foreign-denominated assets or liabilities to U.S. dollar assets or
liabilities.

3-7. No significant change

8.

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

Fiscal Year Premium Payments Due

2023 $393,231,239
2024 282,182,227
2025 50,494,236
2026 49,049,992
Thereafter 147,940,648

Total Undiscounted Future

Settled Premium Commitments

$922,898,342

Derivative Fair Value

Undiscounted Future Premium Derivative Fair Value Excluding Impact of
Commitments (Reported on Schedule DB) Future Settled Premiums
Prior Year - 2022 $1,067,189,668 $774,428,058 $774,428,058

Current Year - 2023

$922,898,342

$1,350,736,269

$1,350,736,269
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B. Derivatives Under SSAP No. 108, Derivatives Hedging Variable Annuity Guarantees
1. Hedging Relationship #0001 - Clearly Defined Hedging Strategy (CDHS) - Rho Hedge

The hedged obligation consists of a portion of the Company's guaranteed benefits on variable annuity contracts, including related
minimum benefit guarantees that is sensitive to interest rate movement. Changes in interest rates impact the present value of future
product cash flows (discount rate), as well as the value of the investments comprising the account value to be assessed against the
guarantee. The hedged portion of the block is determined on a monthly basis based on the percentage of the economic liability being
hedged.

Under this Valuation Manual section VM-21 compliant CDHS, interest rate risk may be hedged by a duration matched portfolio of
interest sensitive derivatives, such as treasury futures, interest rate swaps, interest rate swaptions or treasury caps/floors. The Company
entered into this hedging relationship effective January 1, 2022 and no changes have been made to the hedging strategy since
inception. Hedge effectiveness is measured in accordance with the requirements outlined under SSAP No. 108 on a quarterly basis,
both prospectively and retrospectively, and remains highly effective as of June 30, 2023.

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

a. Scheduled Amortization

Amortization Year Deferred Assets Deferred Liabilities

1. 2023 $17,522,467 $0
2 2024 35,044,934 0
3 2025 35,044,934 0
4 2026 35,044,934 0
5 2027 35,044,934 0
6. 2028 35,044,934 0
7 2029 35,044,934 0
8 2030 35,044,934 0
9 2031 35,044,934 0
10. 2032 18,830,557 0

Total $316,712,497 $0

b. Total Deferred Balance * 8316712497

*Should agree to Column 19 of Schedule DB, Part E

c¢. Reconciliation of Amortization

1. Prior Year Total Deferred Balance $328,474,965
2. Current Year Amortization 14,594,713
3. Current Year Deferred Recognition (2,832,245)
4. Ending Deferred Balance [1-(2+3)] $316,712,497

d. No significant change

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

1. Total Derivative Fair Value Change $7,246,844
Unrealized Gain/Loss Recognized Prior to

2. Reclassification to SSAP No. 108 330,244

3. Other Changes 0

Fair Value Changes Available for Applicants
4. Under SSAP No. 108 [1-(2+3)] $6,916,600

3. The Company did not have any hedging strategies no longer identified as highly effective previously captured within the scope of
SSAP No. 108.

4. The Company did not elect to terminate the hedging strategy and/or discontinue the special accounting provisions permitted within
SSAP No. 108.
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

INCOME TAXES

A-E. No significant change

F.

Consolidation of Return with Other Entities:

1-2. No significant change

3.

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

Following the guidance of Statutory Accounting Principles Working Group INT 22-02 and revised interpretations, the Company has
determined that the consolidated group of corporations of which the Company is a member does not expect to be subject to the CAMT
in 2023. The Company expects to be subject to the CAMT after 2023; however, the Company has not determined if it expects to be
liable for the CAMT. Accordingly, the six months ended June 30, 2023 financial statements do not include an estimated impact of the
CAMT.

G-I. No significant change

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

A-E. No significant change

F.

Guarantees: The Company entered into agreements with Pacific Life Re (Australia) Pty Limited (PLRA), RIBM and Pacific Life Re
Global Limited (RGBM), all such entities being wholly-owned indirect subsidiaries of Pacific LifeCorp, to guarantee the performance of
reinsurance obligations of PLRA, RIBM and RGBM, respectively. The guarantees for PLRA and RIBM are secondary to the guarantees
provided by Pacific LifeCorp and would only be triggered in the event of nonperformance by PLRA or RIBM and Pacific LifeCorp. PLRA,
RIBM and RGBM each pay the Company a fee for their respective guarantees.

The Company's guarantee agreement with Pacific Life Re Limited (PLRL) was terminated effective January 1, 2023.

G-0. No significant change

11.

A.

DEBT

No significant change

FHLB (Federal Home Loan Bank) Agreements

The Company is a member of the FHLB of Topeka. The Company is eligible to receive advances from the FHLB based on a percentage
of the Company’s statutory general account assets provided it has sufficient available eligible collateral and is in compliance with the
FHLB requirements, debt covenant restrictions and insurance laws and regulations. The Company's estimated maximum borrowing
capacity (after taking into account required collateralization levels) was $4.8 billion and $3.5 billion as of June 30, 2023 and
December 31, 2022, respectively. However, asset eligibility determination is subject to the FHLB's discretion and to the availability of
qualifying assets at the Company. The Company received advances under short-term debt arrangements to provide for additional
liquidity which were accounted for as borrowed money under SSAP No. 15, Debt and Holding Company Obligations. There was no
debt outstanding with the FHLB as of June 30, 2023.

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

these funds in an investment spread strategy, consistent with its other investment spread business. As such, the Company applies SSAP
No. 52, Deposit-Type Contracts, accounting treatment to these funds, consistent with its other deposit-type contracts.
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STATEMENT AS OF JUNE 30, 2023 OF THE

PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

2. FHLB Capital Stock

a. Aggregate Totals

1.

2.

Current Year

(a)
(b)
(©)
(d)
(e)
®

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

Excess Stock

Aggregate Total (at+b+c+d)

Actual or Estimated Borrowing
Capacity as Determined by the
Insurer

Prior Year

(a)
(b)
(©)
(d)
(e)
®

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

Excess Stock

Aggregate Total (atb+c+d)

Actual or Estimated Borrowing
Capacity as Determined by the
Insurer

* Required stock

1 2
Total General Separate
2+3 Account Account
$500,000 $500,000 $0
63,579,000 63,579,000 0
0 0 0
17,529,700 17,529,700 0
$81,608,700 $81,608,700 $0
$4,771,000,000 XXX XXX
1 2
Total General Separate
2+3 Account Account
$500,000 $500,000 $0
59,889,000 59,889,000 0
0 0 0
1,908,000 1,908,000 0
$62,297,000 $62,297,000 $0
$3,493,000,000 XXX XXX

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

1 2 Eligible for Redemption
3 4 5 6
Current Year | Not Eligible 6 Months to
Total for Less Than 6 Less Than 1 |1 to Less Than
Membership Stock (2+3+4+5+6) | Redemption Months Year 3 Years 3 to 5 Years
1. Class A $500,000 $500,000 $0 $0 $0 $0
2. Class B 63,579,000 63,579,000 0 0 0 0
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY
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3. Collateral Pledged to FHLB

4.

a.

Amount Pledged as of Reporting Date

1
Fair Value

2
Carrying Value

Aggregate Total

3

Borrowing

. Current Year Total General and Separate

Accounts Total Collateral Pledged
(Lines 2 +3)

. Current Year General Account Total

Collateral Pledged

Current Year Separate Account Total
Collateral Pledged

Prior Year-End Total General and
Separate Accounts Total Collateral
Pledged

$6,295,029,377
6,295,029,377

0

4,746,664,253

. Maximum Amount Pledged During Reporting Period

$7,230,029,893

7,230,029,893

5,288,807,259

$1,423,976,000

1,423,976,000

1,341,976,000

Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2 +3)

Current Year General Account
Maximum Collateral Pledged

Current Year Separate Account
Maximum Collateral Pledged
Prior Year-End Total General and

Separate Accounts Maximum Collateral
Pledged

Borrowing from FHLB

a.

b.

Amount as of Reporting Date

1 2 3
Fair Value Carrying Value | Amount Borrowed at
Time of Maximum
Collateral
$6,311,056,123 $7,235,768,454 $1,523,976,000

6,311,056,123

0

4,757,746,339.59

7,235,768,454

0

5,299,485,870.66

1,523,976,000

0

1,555,976,000

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

(a) Debt $0 $0 $0 XXX

(b) Funding Agreements 1,423,976,000 1,423,976,000 0 $1,429,030,877
(c) Other 0 0 0 XXX

(d) Aggregate Total (atb+c) $1,423,976,000  $1,423,976,000 $0 $1,429,030,877

2. Prior Year-end

(a) Debt $0 $0 $0 XXX

(b) Funding Agreements 1,341,976,000 1,341,976,000 0 $1,346,522,701
(c) Other 0 0 0 XXX

(d) Aggregate Total (at+b+c) $1,341,976,000  $1,341,976,000 $0 $1,346,522,701

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

1. Debt $540,000,000  $540,000,000 $0

2. Funding Agreements 1,457,076,000 1,457,076,000 0

3. Other 0 0 0

4. Aggregate Total (Lines 1+2+3) $1,997,076,000 $1,997,076,000 $0

C.

FHLB - Prepayment Obligations

1.
2.
3.

Does the Company have
prepayment obligations under the
following arrangements

(Yes / No)?
Debt No
Funding Agreements Yes
Other No

7.15




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

A. Defined Benefit Plan:

1-3. No significant change

Special or Contractual

4. Components of Net Periodic Benefits Pension Benefits Postretirement Benefits Benefits Per SSAP No. 11
June 30, December June 30, December June 30, December
2023 31,2022 2023 31,2022 2023 31,2022
a. Service Cost $2,477,793  $4,955,585 $0 $0 $0 $0
b. Interest Cost 981,303 1,962,606 60,000 120,000 0 0
c. Expected Return on Plan Assets 0 0 0 0 0 0
d. Transition Asset or Obligation 0 0 0 0 0 0
e. Gains and Losses 658,151 1,316,302 (23,500) (47,000) 0 0
f. Prior Service Cost or Credit 56,273 112,546 0 0 0 0
g. Gain or Loss Recognized Due to a
Settlement or Curtailment 0 0 0 0 0 0
h. Total Net Periodic Benefit Cost $4,173,520  $8,347,039 $36,500 $73,000 $0 $0
5-18. No significant change
B-1. No significant change
13. CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS
A-J. No significant change
K. The Company Issued the Following Surplus Debentures or Similar Obligations:
1 2 3 4 5 6 7 8
Is Surplus Note
Original Issue Holder a Carrying Value | Carrying Value | Unapproved
Item Amount of Related Party of Note Prior | of Note Current | Interest And/
Number Date Issued | Interest Rate Note (Y/N) Year Year* Or Principal
00001 12/30/1993 7.900%| $150,000,000 N $133,549,000 | $133,549,000 $0
00002 06/15/2009 9.250%| 1,000,000,000 N 300,000,000 300,000,000
00003 01/22/2013 5.125% 500,000,000 Y 405,485,498 405,557,536 0
00004 10/24/2017 4.300% 750,000,000 N 749,430,575 749,437,085 0
Total XXX XXX $2,400,000,000 XXX $1,588,465,073 [ $1,588,543,621 $0
*Total should agree with Page 3, Line 32
1 9 10 11 12 13 14
Current Year Interest
Offset Percentages
Current Year Life-To-Date (Not Including Amounts
Item Interest Expense | Interest Expense Paid To a 3rd Party Current Year Life-To-Date Date of
Number Recognized Recognized Liquidity Provider) Principal Paid | Principal Paid Maturity
00001 $5,275,186 $346,274,217 0 $0 $16,451,000 [ 12/30/2023
00002 13,875,000 1,036,248,688 0 0 700,000,000 [ 06/15/2039
00003 10,590,845 230,952,785 0 0 89,510,000 | 01/25/2043
00004 16,131,510 177,354,177 0 0 0| 10/24/2067
Total $45,872,541 | $1,790,829,867 XXX $0| $805,961,000 XXX
1 15 16 17 18 19
Type of
Are Surplus Note Are Surplus Note Were Surplus Note Proceeds Assets
Payments Payments Subject To Used To Purchase an Asset | Is Asset Issuera| Received
Item Contractually Administrative Offsetting | Directly From the Holder of the | Related Party Upon
Number Linked? (Y/N) Provisions? (Y/N) Surplus Note? (Y/N) (Y/N) Issuance
00001 N N N N/A N/A
00002 N N N N/A N/A
00003 N N N N/A N/A
00004 N N N N/A N/A
Total XXX XXX XXX XXX XXX
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1 20 21 22
Principal Amount of Is Liquidity Source a Related
Item Assets Received Book/Adjusted Carry Party To the Surplus Note
Number Upon Issuance Value of Assets Issuer? (Y/N)

00001 N/A N/A N
00002 N/A N/A N
00003 N/A N/A N
00004 N/A N/A N
Total N/A N/A XXX

There are no other significant changes to this disclosure.

L-M. No significant change

14.

15.

16.

17.

18.

19.

20.

LIABILITIES, CONTINGENCIES AND ASSESSMENTS
No significant change

LEASES

No significant change

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

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

Assets Liabilities
December 31, December 31,
June 30, 2023 2022 June 30, 2023 2022
a. Swaps $17,613,592,777 $17,444,364,943 $0 $0
b. Futures 3,173,218,130 3,657,157,570 0 0
c. Options 32,766,079,021 24,922,233,033 0 0
d. Total $53,552,889,928 $46,023,755,546 $0 $0

2-4. No significant change

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

No significant change

Transfer and Servicing of Financial Assets

1. No significant change

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

3. No significant change

4. The Company did not have securitizations, asset-backed financing arrangements or similar transfers accounted for as sales.
5-7. No significant change

Wash Sales:

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

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

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

No significant change

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

No significant change

FAIR VALUE MEASUREMENTS

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

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

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

Level 3: Valuations derived from valuation techniques in which one or more significant inputs are not market observable.
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Investments reported at Net Asset Value (NAV) are not captured within the fair value hierarchy, but are separately identified in the table below.

1. Fair Value Measurements of Financial Assets and Liabilities Carried at Fair Value or NAV as of June 30, 2023:

Net Asset
Description for Each Class of Asset or Liability Level 1 Level 2 Level 3 Value (NAV) Total
a. Assets at Fair Value
Bonds
Issuer Obligations $0 $7,000 $15,335,303 $0 $15,342,303
LBASS 0 0 0 0 0
Total Bonds 0 7,000 15,335,303 0 15,342,303
Preferred Stocks
Industrial and Miscellaneous 0 354,610 998,779 0 1,353,389
Total Preferred Stock 0 354,610 998,779 0 1,353,389
Common Stocks
Industrial and Miscellaneous 49,177,395 0 83,120,700 0 132,298,095
Affiliates 63,216,163 (a) 0 0 0 63,216,163
Money Market Funds 0 0 7,627,397 0 7,627,397
Total Common Stocks 112,393,558 0 90,748,097 0 203,141,655
Derivatives
Foreign Currency and Interest Rate Swaps 0 407,012,571 0 0 407,012,571
Equity Derivatives 37,098,469 0 1,918,953,110 0 1,956,051,579
Total Derivatives 37,098,469 407,012,571  1,918,953,110 0 2,363,064,150
Other Invested Assets 0 0 123,828,577 0 123,828,577
Separate Account Assets (b) 56,931,670,572 0 0 1,017,241,738 57,948,912,310

Total Assets at Fair Value/NAV _ $57,081,162,599 $407,374,181 $2,149.863.866 $1,017,241,738  $60,655,642,384

b. Liabilities at Fair Value

Derivatives
Foreign Currency and Interest Rate Swaps $0 $928,329,926 $0 $0 $928,329,926
Equity Derivatives 0 0 4,828,026 0 4,828,026
Total Derivatives 0 928,329,926 4,828,026 0 933,157,952
Total Liabilities at Fair Value $0 $928,329,926 $4,828,026 $0 $933,157,952

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

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

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

Beginning Total Gains and Total Gains and Ending
Balance at Transfers Into Transfers Out of (Losses) Included  (Losses) Included Balance at
Description April 1, 2023 Level 3 Level 3 in Net Income in Surplus Purchases Sales Settlements June 30,2023
Bonds
Issuer Obligation $9,096,119 $6,888,137 (a) $0 $164,289 ($550,742) $0 $0 ($262,500) $15,335,303
Preferred Stock
Industrial and
Miscellaneous 1,000,000 0 0 0 (1,221) 0 0 0 998,779
Common Stocks
Industrial and
Miscellaneous 92,864,333 0 0 1,689,700 (15,633) 21,355,000 (32,772,700) 0 83,120,700
Money Market
Funds 0 7,066,663 (a) 0 69,958 490,776 0 0 0 7,627,397
Derivatives, net 877,740,126 0 0 446,774,773 190,107,823 593,383,938 0 (193,881,577) 1,914,125,083
Other Invested Assets 126,166,321 0 0 (2,584,725) (3,264,552) 5,113,253 0 (1,601,720) 123,828,577
Total $1,106,866.899 $13,954,800 $0 $446,113,995 $186,766,451 $619,852,191  (832,772,700)  ($195,745,797) _ $2,145,035.839

(a) Transferred into Level 3 due to carrying value adjustments down to fair value.

3. Transfers in and/or out are recognized at the end of each quarter.

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

The Company's management analyzes and evaluates prices received from independent third parties and determines whether they are
reasonable estimates of fair value. Management's analysis may include, but is not limited to, review of third-party pricing
methodologies and inputs, analysis of recent trades, comparison to prices received from other third parties and development of internal
models utilizing observable market data of comparable securities. The Company assesses the reasonableness of valuations received
from independent brokers by considering current market dynamics and current pricing for similar securities.
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For prices received from independent pricing services, the Company applies a formal process to challenge any prices received that are
not considered representative of fair value. If prices received from independent pricing services are not considered reflective of market
activity or representative of fair value, independent non-binding broker quotations are obtained or an internally developed valuation is
prepared. Upon evaluation, the Company determines which source represents the best estimate of fair value. Overrides of third-party
prices to internally developed valuations of fair value did not produce material differences in the fair values for the majority of the
portfolio; accordingly, overrides were not material. In the absence of such market observable activity, management’s best estimate is
used.

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

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

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

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

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

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

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

Level 1 separate account assets include mutual funds that are valued based on reported net asset values provided by fund managers
daily and can be redeemed without restriction. Management performs validation checks to determine the reasonableness of the pricing
information, which include, but are not limited to, price fluctuations above predetermined thresholds from the prior day and validation
against similar funds or indices. Variances are investigated, further analysis is performed and resolutions are appropriately
documented.

Disclosure of Fair Value of Financial Instruments:
The following methods and assumptions were used to estimate the fair value of these financial instruments as of June 30, 2023:

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

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

Contract Loans: Contract loans are not separable from their associated insurance contract and bear no credit risk since they do not exceed

the contract's cash surrender value, making these assets fully secured by the cash surrender value of the contracts. Therefore, the carrying
amount of the contract loans is a reasonable approximation of fair value.
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Other Invested Assets: Other invested assets consist primarily of surplus note investments held from other insurance providers and WCFIs
that are NAIC rated 1 or 2. The fair values of the surplus note investments are priced by an independent pricing service as described for
bonds above. The WCFIs are held at accreted book value which approximates fair value due to the short-term nature of the investment.

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

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

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

Borrowed Money: The fair value of debt issued at floating rates or that is short-term in nature approximates its carrying value.

Fair Value by Financial Instrument Type:

June 30, 2023

Not
Practicable

Aggregate Fair Admitted Assets/ Net Asset (Carrying
Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 Value (NAV) Value)
Assets:
Bonds $68,675,655,103  $75,920,429,318 $0 $63,243,475,360 $5,432,179,743 $0 $0
Preferred Stocks 1,353,389 1,352,168 0 354,610 998,779
Common Stocks (2) 203,141,655 203,141,655 112,393,558 0 90,748,097
Mortgage Loans 16,147,751,846  18,437,208,077 0 0 16,147,751,846 0 0
Cash, Cash Equivalents and Short-Term
Investments 962,021,014 962,153,070 839,947,272 120,561,853 1,511,889
Contract Loans 7,762,864,611 7,762,864,611 0 0 7,762,864,611
Derivatives, net 859,853,739 1,400,500,221 37,098,469 (1,091,369,814) 1,914,125,084 0 0
Securities Lending Reinvested
Collateral Assets 4,167,107,636 4,167,107,636 0 4,167,107,636 0 0
Other Invested Assets (2) 1,350,375,340 1,397,105,418 0 1,194,794,184 155,581,156 0
Separate Account Assets 61,646,870,861  62,224,785,036 56,931,670,572 3,130,542,410 567,416,141 1,017,241,738 0
Liabilities:
Liability for Deposit-Type Contracts (3) 19,202,851,341  19,866,361,141 0 14,108,470,253  5,094,381,088 0 0
Separate Account Liability for Deposit-
Type Contracts 5,585,753 5,585,753 0 0 5,585,753 0 0

December 31, 2022
Not
Practicable

Aggregate Fair ~ Admitted Assets/ Net Asset (Carrying
Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 Value (NAV) Value)
Assets:
Bonds $65,964,575,748 $73,844,757,720 $0 $61,161,993,441 $4,802,582,307 $0 $0
Preferred Stocks 3,833,150 3,833,150 0 333,150 3,500,000 0 0
Common Stocks (2) 195,186,008 195,186,008 130,555,567 0 64,630,441
Mortgage Loans 16,704,767,684  19,028,347,421 0 0 16,704,767,684
Cash, Cash Equivalents and Short-Term
Investments 887,613,628 887,898,766 855,210,117 18,892,392 13,511,119 0 0
Contract Loans 7,597,061,529 7,597,061,529 0 0 7,597,061,529
Derivatives, net (166,213,522) 214,835,213 51,758,996  (1,095,712,644) 877,740,126
Securities Lending Reinvested
Collateral Assets 2,827,823,433 2,827,823,433 0 2,827,823,433 0 0 0
Other Invested Assets (2) 1,644,210,980 1,692,322,906 0 1,496,722,103 147,488,877 0
Separate Account Assets 58,011,696,000  58,635,685,717 53,895,001,101 2,755,551,812 512,325,813 848,817,274
Liabilities:
Liability for Deposit-Type Contracts (3) 17,856,032,743  18,502,874,165 0 13,138,288,216  4,717,744,527 0 0
Separate Account Liability for Deposit-
Type Contracts 4,681,871 4,681,871 0 0 4,681,871 0 0

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

(2) Excludes investments accounted for under the equity method
(3) Excludes deposit liabilities with no defined or contractual maturities
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D. The Company had no investments where it was not practicable to estimate fair value.
E. Investments Measured Using the NAV Practical Expedient:
Separate account assets include hedge funds where the fair value is based on the net asset value obtained from the fund managers.
Investment strategies related to separate account hedge funds include multi-strategy primarily invested in U.S. and international equity,
fixed income, long/short equity, loans, precious metals, real estate, derivatives, privately held companies and private partnerships. The
redemption frequency can be daily, monthly, quarterly, semi-annually and annually. The remaining lockup period ranges from zero to 48
months as of June 30, 2023. There are no unfunded commitments of investments measured using the NAV practical expedient as of
June 30, 2023.
21. OTHER ITEMS
A-B. No significant change
C. Other Disclosures
1-2. No significant change
3. Other Disclosures
As of June 30, 2023, the Company had $0.9 billion and $0.0 billion of outstanding contractual obligations to acquire private placement
securities for the General Account and Separate Account, respectively. As of June 30, 2023, the Company had $0.3 billion of
outstanding mortgage loan commitments in the General Account which were primarily advances available for construction loans.
In October 2022, Pacific Life announced its agreement to sell its third-party credit asset management firm, Pacific Asset Management,
LLC, (PAM), whose clients include Pacific Funds, to Aristotle Capital Management, LLC and on April 17, 2023 Pacific Life
completed the sale.
There are no other significant changes to this disclosure.
D-I. No significant change
22. EVENTS SUBSEQUENT
The Company has evaluated events subsequent to June 30, 2023 and through August 15, 2023, the date this Quarterly Statement was filed

and has concluded that no events have occurred that required adjustment to this Quarterly Statement. The Company has not evaluated
subsequent events after the filing date.
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REINSURANCE

The Company entered into a Yearly Renewable Term (YRT) reinsurance agreement with Swiss Re effective January 1, 2023, through
which the Company cedes mortality risk on a certain block of Perm business.

Effective April 1, 2023, the Company entered into an agreement to recapture two coinsurance/YRT agreements ceding varying amounts of
mortality risk related to specific life business. The coinsurance/YRT reserves recaptured were $354 million and the assets received were
$214.5 million.

No other material reinsurance changes were executed through June 30, 2023.

RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION

A-D. No significant change

E.

25.

A.

B.

26.

27.

28.

29.

30.

31.

The Company did not write any accident and health insurance premiums that is subject to the Affordable Care Act risk-sharing provisions.
CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

As of June 30, 2023 and December 31, 2022, there were $15 million, in aggregate reserves for accident and health contracts.
There were no significant changes in methodology or assumptions of the reserves.

INTERCOMPANY POOLING ARRANGEMENTS

No significant change

STRUCTURED SETTLEMENTS

No significant change

HEALTH CARE RECEIVABLES

No significant change

PARTICIPATING POLICIES

No significant change

PREMIUM DEFICIENCY RESERVES

No significant change

RESERVES FOR LIFE CONTRACTS AND ANNUITY CONTRACTS

No significant change
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32. ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT TYPE CONTRACT LIABILITIES BY WITHDRAWAL

CHARACTERISTICS

INDIVIDUAL ANNUITIES

Subject to Discretionary Withdrawal:

a. With Market Value Adjustment

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

c. At Fair Value

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

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

Not Subject to Discretionary Withdrawal
Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (Net) (3) - (4)

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

GROUP ANNUITIES

Subject to Discretionary Withdrawal:

a. With Market Value Adjustment

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

c. At Fair Value

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

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

Not Subject to Discretionary Withdrawal
Total (Gross: Direct + Assumed)
Reinsurance Ceded

Total (Net) (3) - (4)

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

DEPOSIT-TYPE CONTRACTS

Subject to Discretionary Withdrawal:

a. With Market Value Adjustment

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

[ At Fair Value

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

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

Not Subject to Discretionary Withdrawal
Total (Gross: Direct + Assumed)
Reinsurance Ceded

Total (Net) (3) - (4)

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

* Withdrawal characteristic categories were evaluated using effective surrender charge rates, where applicable.
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Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$16,652,672,542 $0 $0 $16,652,672,542 20%
808,251,356 0 0 808,251,356 1%
0 0 45,964,547,712 45,964,547,712 56%
17,460,923,898 0 45,964,547,712 63,425,471,610 77%
11,410,316,320 0 0 11,410,316,320 14%
6,951,629,864 0 2,178,796 6,953,808,660 9%
35,822,870,082 0 45,966,726,508 81,789,596,590  100%
1,731,781,779 0 0 1,731,781,779
$34,091,088,303 $0 $45,966,726,508 $80,057,814,811
$315,508,035 $0 $0 $315,508,035
Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$486,758 $0 $0 $486,758 0%
0 0 0 0%
0 0 0 0%
486,758 0 0 486,758 0%
0 0 0 0 0%
7,974,073,995  4,684,523,691 0 12,658,597,686  100%
7,974,560,753  4,684,523,691 0 12,659,084,444  100%
0 0 0 0
$7,974,560,753  $4,684,523,691 $0 $12,659,084,444
$0 $0 $0 $0
Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$140,199,821 $0 $0 $140,199,821 0%
0 0 0 0 0%
0 0 5,585,753 5,585,753 0%
140,199,821 0 5,585,753 145,785,574 0%
3,902,814,137 0 0 3,902,814,137 20%
15,920,166,245 0 0 15,920,166,245 80%
19,963,180,203 0 5,585,753 19,968,765,956  100%
0 0 0 0
$19,963,180,203 $0 $5,585,753 $19,968,765,956
$0 $0 $0 $0



D. Life & Accident & Health Annual Statement:
(1).  Exhibit 5, Annuities Section, Total (net) $42,063,071,437
(2).  Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net) 2,577,620
(3).  Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 19,963,180,204
(4). Subtotal 62,028,829,261
Separate Accounts Annual Statement:
(5).  Exhibit 3, Line 0299999, Column 2 50,651,250,199
(6).  Exhibit 3, Line 0399999, Column 2 0
(7.)  Policyholder Dividend and Coupon Accumulations 0
(8). Policyholder Premiums 0
(9). Guaranteed Interest Contracts 0
(10). Other Contract Deposit Funds 5,585,753
(11). Subtotal 50,656,835,952
(12). Combined Total $112,685,665,213
33. ANALYSIS OF LIFE ACTUARIAL RESERVES BY WITHDRAWAL CHARACTERISTICS
No significant change
34. PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED
A. Deferred and Uncollected Life Insurance Premiums and Annuity Considerations as of June 30, 2023:
June 30, 2023
Gross Net of Loading
1. Industrial $0 $0
2. Ordinary New Business (10,472,682) (36,021,026)
3. Ordinary Renewal 326,735,973 324,029,611
4. Credit Life 0 0
5. Group Life 0 0
6.  Group Annuity 46,627,862 46,627,863
7. Totals $362,891,152 $334,636,447
35. SEPARATE ACCOUNTS
A. No significant change
B. General Nature and Characteristics of Separate Accounts Business:

STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

(1).  Premiums, Considerations or Deposits for

the Period Ended March 31, 2023

(2). Reserves at March 31, 2023
For Accounts With Assets At:
a. Fair Value
b. Amortized Cost
c. Total Reserves *

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

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

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

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

Separate Accounts with Guarantees

Without Guarantees

(1). Transfers as Reported in the Summary of Operations of the Separate Accounts Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4)

b. Transfers from Separate Accounts (Page 4, Line 10)

c. Net Transfers to (from) Separate Accounts (a) - (b)

(2). Reconciling Adjustments:

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

(3). Transfers as Reported in the Summary of Operations of the Life, Accident & Health

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

36. LOSS/CLAIM ADJUSTMENT EXPENSES

No significant change
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@ ©) “ ®)
Nonindexed Nonindexed Nonguaranteed
Guarantee Guarantee Separate
Indexed 4% or Less More than 4% Accounts Total

$0 ($1,168,536)  $418,422,033 $1,814,229,876 $2,231,483,373
$0 $0 $0 $56,816,282,858  $56,816,282,858
0 3,435,475,535  1,249,048,156 0 4,684,523,691
$0  $3,435,475,535 $1,249,048,156 $56,816,282,858 $61,500,806,549
$0 $0 $0 $0 $0
0 0 0 0 0
0 0 0 56,814,104,063 56,814,104,063
0 0 0 0 0
0 0 0 56,814,104,063 56,814,104,063
0 3,435,475,535  1,249,048,156 2,178,796 4,686,702,487
$0  $3,435,475,535 $1,249,048,156 $56,816,282,859 $61,500,806,550
$0 $0 $0 $0 $0

$2,230,224,715

2,848,001,937

(617,777,222)

(268,388)

$618,045,610
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred Dy the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et ee ettt ee ettt esee s eae e s e s en e s etetesesenssseaeses et ensnssaesesesasssssaesesesansnsssssesasansnsnaesesanen Yes [ No [ X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes [ No [ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
TEPOTHING @NEILY? «....vveeeeececeeee et ceeeet et et sasaet et e s s s s sasee s s s sssasseses s sasasees et s s s ssasssees s s ssssssses s s assnseses s esasans et et as s smssseses s ssassnsesesassssssansesesamssansnsesna Yes [ No [ X]
LT F= (=N el i =g To L TRV PRSPPI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M IMSUEI? ....oieoietiectiectee ettt ettt e et e e e a2 s ee 2 s e a2 s e e e s e s 2 s e a2 s e e 2 s e 2 s e 2 s e e 2o e e 2 s e A2 s e e s e e 2 e e e s e a2 e e s e e e s e e e s e e e s e s s et e s b e b s b st s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocviiiiiiiii e Yes [ No [ X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiiii e Yes [ No [ X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiiiiciccee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............ccccccoiiiiiiiiiiiicics Yes [ No [ X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicceccen 12/31/2020
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .... 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 05/03/2022
By what department or departments?
NEBRASKA DEPARTMENT OF INSURANGCE ..ottt ettt ettt s et a ettt e ettt b et e b et b et e bt et et ettt ae e aeeneees
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............oooieiieeeeeeeeeeeeee ettt ettt e e e e et e e s e e e st et et e e e e e e e s ee et e e e s e e e s st eseseseseensenssesnseseanananas Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ...........vrueueieiiieieieteiie ettt sttt sttt ssnanas Yes [ No [ X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooieiiiiiiiiiiiiieeeeeeee e Yes [ No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ No [ X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

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? .............ccccooriiiiiiiiiiiice,
(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 @mMENAEA? ............oo ettt e e st e st e st e seeneene e e e eneeeneea
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified Officers? .............ooiiiiiii e
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? ...............cccooiiiiiiin.
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........coc.oiiiiiiiiiiie e $..
INVESTMENT

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

use by another person? (Exclude securities under securities 1ending agreEmMENtS.) ........ccoiiiiiiiiiiiii e
11.2  If yes, give full and complete information relating thereto:

Subject to repurchase agreements -$250,000,000

Letter Stock or Securities Restricted as to Sale excluding FHLB Capital Stock - $17,268.456

FHLB Capital Stock - $81,608,700

On Deposit with States - $6,021,941

Pledged Collateral to FHLB - $7,230,029,893

Pledged as Collateral not captured in other categories - $1,140,028,115 ........cioiiiiieiieieeree ettt es e se e e ene s
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: .....................

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

Yes [ X] No[ ]

14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccooiiiiiiiiii e Yes [ X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 ....3,500,000 3,500,000

14.22 Preferred Stock ....
14.23 Common Stock
14.24 Short-Term Investments ......
14.25 Mortgage Loans on Real Estate .
14.26 All Other .......cccooiieiieceee
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

621,868, 130
....5,7083,972,628
... 1,347,529,122

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeveiiiiiiiiiiciciene
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
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. .........cccccooeeienieniiennenne
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cooiiiiiiiiie e $

8.1

Yes [ X] No[ ]

Yes [ X] No[ 1 NAT ]

..4,167,107,636
v 4,167,107,636
............ 4,167,107,636




17.3
17.4

STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1
Name of Custodian(s)

2

Custodian Address

THE BANK OF NEW YORK MELLON TRUST COMPANY, N.A. ..o,
FHLB TOPEKA
THE NORTHERN TRUST COMPANY

PITTSBURGH, PA
. | TOPEKA, KS
CHICAGO, IL

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

No [ ]

1 2 3
Name(s) Location(s) Complete Explanation(s)
NZA e | sttt ne | eetees et R s
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ............cccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
NZA et | ettt s inets ereseserenen | eeeueseu e et ettt
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
ABERDEEN ASSET MANAGERS LIMITED .....oooviueeririceceeeeisese s [V
APOLLO CAPITAL MANAGEMENT L.P. oottt [V
AXA EQUITABLE AGRIFINANCE, LLC - AUTHORIZED TO MAKE INVESTMENT DECISIONS
FOR REAL ESTATE SECURED LOANS, WHICH ARE NOT CONSIDERED SECURITIES PER
THE U.S. SECURITIES & EXCHANGE COMMISSION ......cooviviiiniieieiniccieieieeecee [V
BLACKROCK FINANCIAL MANAGEMENT INC. ..oooiiieieceeieieeesiseeee e (VR
BROOKFIELD ASSET MANAGEMENT PRIVATE INSTITUTIONAL CAPITAL ADVISORS
(CANADA) , LR ettt
INVESTMENT PROFESSIONALS EMPLOYED BY PACIFIC LIFE INSURANCE COMPANY .......
NUVEEN ALTERNATIVES ADVISORS LLC ....cooieieceeeeeeicciceeeeeeeee e
PACIFIC LIFE FUND ADVISORS LLC ..
ARISTOTLE PACIFIC CAPITAL LLC ....
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccouorirrrieeeiirrree e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.covvereceieninnnseeeene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
U.S. SECURITIES & EXCHANGE
CRD# 162309 ........... ABERDEEN ASSET MANAGERS LIMITED .....oooeviereicecinieesineecececieesines 549300E120ZDOKFOURSS ........ COMMISSION ..o NO.ooe
U.S. SECURITIES & EXCHANGE
CRD# 143161 ........... APOLLO CAPITAL MANAGEMENT L.P. oo 5493007BCXEDR17QKB54 ........ COMMISSION ... NO.ooie
U.S. SECURITIES & EXCHANGE
N/A e AXA EQUITABLE AGRIFINANCE, LLC ..o 5493003SYWQCNEBVIWGIS ....... COMMISSION ..o NO.ooie
CRD# 107105 ........... BLACKROCK FINANCIAL MANAGEMENT, INC. ...cooioieeerirviicicicinirercenes 549300LVXY [VJKE13M84 ........ NZA e NO.ooe
BROOKFIELD ASSET MANAGEMENT PRIVATE INSTITUTIONAL CAPITAL U.S. SECURITIES & EXCHANGE
CRD# 151605 ........... ADVISORS (CANADA), L.P. s NONE .o COMMISSION ..o NO.ooie
U.S. SECURITIES & EXCHANGE
CRD# 160255 ........... NUVEEN ALTERNATIVES ADVISORS LLC ..o 549300MFBTJNNQKKJX98 ........ COMMISSION ..o NO.ooie
U.S. SECURITIES & EXCHANGE
CRD# 105169 ........... PACIFIC LIFE FUND ADVISORS LLC ..ot 07U30JMOOWOY IMFFC542 ........ COMMISSION ..o DS
U.S. SECURITIES & EXCHANGE
CRD# 298050 ........... ARISTOTLE PACIFIC CAPITAL LLC ..veeicececeereeeeeee e 549300UCSPN8 ID30FU28 ........ COMMISSION ..o NO.ooie

8.2



18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

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

NSPC INTERMEDIATE CORP TL, 2/13/2026, $393,868 BV

LJ AVALON HLDGS TL, 2/01/2023,$3,480,573 BV

E-TECHNOLOGIES GRP LLC TL, 4/08/2024, $1,878,910 BV

TURIA HOLDCO SLU SEC, 12/31/2027, $776,636 BV

B RE COPT DC Il MEZZ A LLC SEC, 12/09/2024, $6,903,933 BV

DIVERSIFIED ABS PHASE IIl LLC, 4/28/2039, $16,172,219 BV

PACE LOAN GRP 2019-1 CL A-11 NT, 12/15/2032, $1,500,000 BV ......cctiiirireriiteteteiiineresesesteieieseses sttt st se e besesene e se s setesenene e e seen

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiiie ettt ettt et e e e et et e e e e e enean

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 SECUMIES? .........iiiiiiiiiiiii ittt bbb bbbttt b e b b bbb nne e

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? .....

8.2.1

Yes [

]

Yes [ X ]

Yes [

Yes [

]

]

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



STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

111 FAIM MOTGAGES ...vvceeeeeieiteieeeeceeeeee ettt e s s s s s st s et et e s e s e s s s st s s et e s e s e s e s s s s s st es et e s e ses s s st st e s et eseseasssas s s esesesesnansnanaes B 985,660,553
1.12 RESIAENEIAI MOTLGAGES .....cvvcvivieieeiiietetet ettt ettt ettt ettt se s et et e s et et e b e s e s e se st s es et e s et et esessas s s s esesebebesesnss s ssesesesesesesnsnana B 233,958,650
1.13 COMMEICIAI IMOTGAGES ..........vvvvieieieeeee ettt ettt ettt et s e et e s et et et et s e ae s s e s et e s e b e s esese s es e s et et et et esesess s ss et esesesesesnssasssesasesesesn B 16,984,982,806
1.14 Total Mortgages i GOOA STANAING ..........covveveveeeeeieeeiieieee ettt et a ettt seses s s s s s ses et esessas s s s sesesesessanasssasesenas $ 18,204,602,009

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMIS..........ccrueviveeeececeeeiee ettt eeesssaeae e esenesasse s esenssaesesesesenssanaenas $ 70,539,592

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

1.371 FAIM IMOIMGAGES ... -eeueeueeneenieieiet et et et et e e e e et e e e s e e e e e e s e e s e eme e e emeeaeemeeaeemeemeemeemeemsemeemeemsemeemsemeensensensensensansensansensensensensensennenen B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

141 FAM MOTGAGES ...vvcveeieieieeeeeeeeeeeeeee ettt e et et s e s s s s s s s e s et e s e s e s s s st st et e s e s e s e seasas st es et e s eaes s s st s s et et eseaessasasasaseseseseseanananaes B 3,178,025
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMETCIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt s e et e s et et e b et e s e ae s s e s et e s e b e s esess e s e s et et et esesesess s st et esesesesess s s asesasesesesn B 158,888,451
1.44 Total Mortgages in ProCeSS Of FOTECIOSUIE ...........cccovieveieueieeceeeeeieie ettt s st es s e e s s s s s s eseseaeasasnsesesenas B 162,066,477
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ccevovruruerieeeeececee e eeeceeae e $ 18,437,208,077

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

B I =4 T oYy o= T 1= USSR B
Y2 Tty o LT g L= T 1Y foT (o E= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... ettt ittt ettt ettt h e bt e bt e s bt e bt e bt ea bt ea et ea e e eRe e eh e e eb £ e bt e a b e ea bt em bt eab e eseeeheenbeesbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiiiiii e $

Operating Percentages:

2.1 AGH IOSS PEICENT ......eceieietetetcecee ettt ettt ettt e et et et e s et e s eae et e s se e s et e s et esess st et eses et et esessas s ee s e s et et et esess s et e s s e b e s et eseas s es et s et et e s esess s esesetesebeseseas SAeAeatset et eseeenenett et e et et enenene 43.106 %
A N oo ete g =1L aaT=T gL a0 T=Tot=T o | PPN %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ........c.c.cuiuiiiiiiiiietetesiiteeetetetetesesesee et st et esesesesessas et st esesesesesessas s asasesesesess Seeseseseassesaseseseseneasasansaneeas 430.774 %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueuiiiieececeeeieeeeecee e esee ettt ee s sae et s esensssesesesesensssssesssesensssesesasesenssanaenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......vviieiecieieieiceeeeete ettt ettt a et s st s s s s s et e s bttt s et s s ses et e s s nanas Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

SCHEDULE S - CEDED REINSURANCE

STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama .......ccocoeeeiiiiiiiiiiieiiiceiceeeieeeees AL e L 11,528,597 |.......... 50,075,744 ..o [ [ 61,604,341 |............... 873,761
2. Alaska ...... ...12,784,217 |. ....2,649,962 |. .... 15,434,180 |..
3. Arizona. ...58,316,823 |. 138,184,946 |. .. 196,501,769 |..
4. Arkansas .. ...21,253,592 |.......... 22,871,994 | e e 44,125,586 |..
5. California .. . 342,866,435 |. 789,318,587 |.ocveieiieiieies [ [ ,132,185,022 |..
6. Colorado . ...44,768,262 |. 75,792,075 [ [ [ 120,560,337 |..
7. CoNNECHCUL ...ecvurieiieicitie e CT |l feeis 32,482,805 |.......... 68,932,429 |....ooiiiieeeiee e [ 101,415,234
8. Delaware ......cccceeiciiiiiiiei s DE [l s 62,537,900 |.......... 46,761,309 109,299,209
9. District of Columbia . .DC el e 6,021,153 |. ...5,802,349 |. ... 11,828,502 |..
10.  Florida .....cccovvenees .. FL . 187,909,520 |. 398,354,914 |. ..586,264,434 |..
11, GEOTGIA weviveeeree ettt GA |l s 40,975,632 |.......... 68,742,963 109,718,595
12, Hawaii oo HE o [ b s 13,753,014 |.......... 45,529,486 |.....coooveeieiiiees [ [ 59,282,500
13. Idaho .... . ID ....8,708,526 |. .. 14,759,749 |. ....23,468,274 |..
14.  lllinois ... AL ...88,386,130 |. 230,479,308 |. .. 318,865,437 |..
15, Indi@na ..cc.eoeeiiiieie s 22,917,166 |........ 146,510, 109 169,427,275
16, TOWA .o 11,965,241 |.......... 35,597,155 | oo s 47,562, 3%
17. Kansas . ...21,783,543 |. ..27,420,870 |. .49,204,412 |..
18.  Kentucky .. ...13,899,849 |. ..69,527,209 |. ....83,427,058 |..
19, LOUISIANA ...eeeiiiiiiieceiee e 34,640,650 |.......... 92,038,967 |.veveeveiieeieeie e [ 126,679,617
20.  MAINE ..oeiiiiie it ME |l s 3,294,562 |.......... 10,693,395 | e e 13,987,956
21. Maryland ...... .. MD ...25,642,689 |. 44,129,774 |. .69,772,462 |..
22. Massachusetts . .. MA ...28,566,530 |. ..68,231,048 |. ....96,797,578 |..
23.  Michigan ...... .. MI ...57,323,828 |. 184,895,799 |. .. 242,219,627 |..
24. Minnesota .... .. MN ...87,412,207 |. ..74,927,850 |. .. 162,340,057 |..
25. Mississippi L MS [ 7,105,157 |. ..22,489,523 |. ....29,594,680 |..
26. Missouri ... .. MO ...32,669,642 |. 269,916,216 |. .. 302,585,859 |..
27. Montana ... . MT ... 4,168,257 |. 182,909 [ e o 8,351,166 |..
28. Nebraska .. .. NE ...19,974,550 |. .. 18,491,305 |. .38,465,855 |..
29. Nevada ........ .. NV ...43,507,001 |. ..54,120,413 |. .97,627,414 |..
30. New Hampshire .. NH ... 2,659,050 |. ..15,362,514 |. .... 18,021,564 |..
31. New Jersey ...... . NJ ...52,101,067 |. 225,616,261 |. .. 277,717,328 |..
32. New Mexico . NM ....6,826,898 |. ..39,810,820 |. ....46,637,718 |..
33. New York ..... . NY ...52,508,335 |. ....7,179,968 ....59,688,303 |..
34. North Carolina .. . NC ...49,760,071 |. ..76,596,656 |. .. 126,356,728 |..
35. North Dakota .... W ND [ L s 7,161,893 |. ..15,619,960 |. ....22,781,854 |..
36, ORIO coeeiieieeee s OH |l fiis 66,863,754 |........ 205,642,805 |...coeveveieeiieens fereiieeeeies oo 272,506,558
37.  OKIahomMa ......ooeeiiiiiiiiieecceee e OK  Joeeeee b e 9,030,857 |.......... 17,848,972 .. [ [ 26,879,828 ,
38. Oregon ......... ...15,706,406 |. ..56,464,456 |. ....12,170,862 |.. ..335,679
39. Pennsylvania ...68,497,639 |. 123,291,358 |. .. 191,788,997 |.. . 2,084,086
40. Rhode Island ..........coccevcvernieencieenieeeniees RE e b s 12,503,061 |.......... 12,841,497 | v o 25,344,558
41.  South Caroling .........ccccevveeeiiveeniieeeieeeeene SC |l s 13,053,707 |.......... 43,189,590 |-..eoveieeiieiieiies oo s 56,243,297
42.  South Dakota ... .. SD . 104,168,577 |. ... 4,883,349 |.
43. Tennessee ... .. TN ...27,528,705 |. 151,615,477 |. . 179,144, .
44, TeXAS ceevereeeeeeereeniieeneeenineesinneesneensneeneee. TX v b ... 249,871,365 ... 383,570,585 |[....ceoveieeiieeieens [ oo 633,441,950
45, Utah ... UT b 020,786,978 | 30,940,531 | v s 51,727,500 |........ 506,429, 159
46. .. 1,423,272 |. ...9,169,615 |..
47. ..90,343,160 |. .. 119,938,014 |..
48.  Washington .........ccccceeevveeniicenieeenceennee. WA | b o 42,963,995 .o 67,210,581 |eveieieeeeiee e [ 110,174,136
49.  West Virginia .....ccccecveveveecnnieenceeenceenniee. WV b o 2,327,946 ... 25,082,200 |-.o.voveieieieieieees e [ 27,360, 147
50. Wisconsin .... 192,308,625 |. .. 222,442,048 |..
51. Wyoming ......... 5,314,721 |. 212,501,651 [oovoieiciee
52.  American Samoa .......ccccceeveveenceeenvneeniineenees. AS eeeveein Necii 83 | e i [
53. Guam ...
54. Puerto Rico ......
55.  U.S.VirginIslands .......ccccocvevcverniveniienceee. VI e Nec e i foeeiiiiiiiiiiiis e e
56. Northern Mariana Islands
57. Canada ......ccccceeveeeevreenieeenieenieeeseeeeeneeeees. CAN e Nec 308 s
58. Aggregate Other Aliens . 10863,020 |- s [ 6,798 7T [
59.  Subtotal ..o e XXX 2,226,395,041 4,880,198,733 |...eceeeeeeiecieeies oevieevieenieinisenens oo 7,106,593,774 |..... 1,050,203,574
90. Reporting entity contributions for employee benefits
Plans. ... 0, O O e
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeeeens foreens XXX feveiiin 3,644,681 |....coovieiiens B2 [ oo o 3,644,742 |
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccceeueeereeciinnnes fonnnes 0, O O Y
93.  Premium or annuity considerations waived under
disability or other contract provisions.............c.ceev.fereeee XXXovooos |oeveeeeec887,298 | oo i o 457,294 |
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeevriiiiii fs [ o e e
95.  Totals (Direct BUSINESS)........cccovvenveerceiencieennineenccfovnes XXX [ 2,230,497,015 |..... 4,880,198,795 |...ocveeeeiieiiieeies o oo 7,110,695,810 |..... 1,050,203,574
96. Plus Reinsurance Assumed. ....324,838,940 |........ 552,518,643 |........... 5,539,602 [.......ccovrrvriirns [ 882,897,185 [.....ooveiieiiieiine
97  Totals (All Business)........... .2,555,335,955 |..... 5,432,717,438 |........... 5,539,602 |........ccoorvirriinns e 7,993,592,99 |..... 1,050,203,574
98. Less Reinsurance Ceded..........c.oovvreereneeereeenesensforeees XXX oo | 616,616,879 |........ 251,321,749 | e [ 867,938,628 |......coovvveiiiiiine
99. Totals (All Business) less Reinsurance Ceded 1,938,719,075 5,181,395,689 7,125,654, 367 1,050,203,574
DETAILS OF WRITE-INS
58001. Other ALIENs ....cccooveeieinieeeieeeeeeeeeeeees oo XX e 6,095,751 [.ccvvennnne 663,020 [oeonveeeeeieeeee [ o 6,758,771 |
B58002. ..coiiiiiiiiiiieirer e snee e ssneessneesssoneees XX owinin e fe e fe
58003, ..iiiiiiieiieie e esresssneessneesssoneees XX owvrin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccoceviiiiiiiiiiiece e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 6,095,751 663,020 6,758,771
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiiiiec e s D00 O ) R R SRR R
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer.............c.ecerveerieerieeieees ceeeenea

2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
33-0769202 NE Pacific Mutual Holding Company
33-0769203 DE Pacific LifeCorp
91-2025652 MO Pacific Life & Annuity Services, Inc.
95-1079000 67466 NE Pacific Life Insurance Company
58-1516006 GA Confederation Life Insurance and Annuity Company
26-1220784 13069 VT Pacific Alliance Reinsurance Company of Vermont
95-1079000 DE Pacific Asset Holding LLC
95-1079000 DE 700 Main Street LLC
86-0966932 DE Grayhawk Golf Holdings, LLC
95-1079000 AZ | Grayhawk Golf Club L.L.C.
95-1079000 DE GW Member LLC
46-3942695 DE |GW Apartments LLC
33-0738940 DE Las Vegas Golf I, LLC
33-0738940 NV |Angel Park Golf, LLC
95-1079000 DE Pacific TriGuard Partners LLC
95-1079000 DE PL 315 Elden Member, LLC
88-2268475 DE 315 Elden Multifamily JV Investors LLC
88-2391808 DE 315 Elden Street Multifamily Partners LLC
88-2220236 DE |315 Elden Street Owner LLC
95-1079000 DE PL 400k Member, LLC
32-0479229 DE |400 K Street, LLC
95-1079000 DE PL 440k Member, LLC
45-3122382 DE |44O K Street, LLC
95-1079000 DE PL 803 Division Street Member, LLC
84-3891231 DE Nashville Gulch Venture LLC
84-4242104 DE |Nashville Gulch Owner LLC
95-1079000 DE PL 922 Washington Owner, LLC
95-1079000 DE PL Adley Member, LLC
86-3380647 DE Redwood PL Adley LLC
81-0891843 GA |DD 6075 Roswell LLC
95-1079000 DE PL Aliston Yard Member, LLC
87-2245095 DE |Allston Yards Apartments, LLC
95-1079000 DE PL Alta Vista Newcastle MF Member, LLC
92-0583810 DE Alta Vista Newcastle Multifamily JV Investor LLC
88-3228031 DE Alta Vista Newcastle Multifamily Partners LLC
88-3153970 DE Lost Spurs Owner LLC
88-3178533 DE Village at Bellaire Owner LLC
95-1079000 DE PL Andante Member, LLC
82-1256174 DE Andante Venture LLC
82-1235929 DE | Andante Owner LLC
95-1079000 DE PL Anthology Member, LLC
84-3246397 DE Anthology Venture LLC
84-3298163 DE Anthology Owner LLC
84-3246397 DE Anthology CEA Owner LLC
95-1079000 DE PL Arkins Member, LLC
87-1535356 DE 2950 Arkins Owner, LLC
87-3824344 DE 2950 Arkins Commercial, LLC
87-3757470 DE 2950 Arkins Residential, LLC
95-1079000 DE PL Aster Member, LLC
84-1985886 DE | Alston Manor Investors JV LLC
95-1079000 DE PL Beardslee Member, LLC
82-1550435 DE Village at Beardslee Investor, LLC
82-1550515 DE Village at Beardslee Phase I, LLC
82-1558241 DE Village at Beardslee Phase I, LLC
95-1079000 DE PL Brightleaf Member, LLC
88-4392028 DE Brightleaf Venture LLC
92-1360678 DE |Brightleaf Owner LLC
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STATEMENT AS OF JUNE 30, 2023 OF THE

PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
95-1079000 DE PL Bromwell Member, LLC
87-3781513 DE Bromwell Investors LLC
87-4017034 DE |Bromwell Owner LLC
95-1079000 DE PL Canyon Park Member, LLC
88-3397042 DE |Canyon Park JV LLC
95-1079000 DE PL Cedarwest Member, LLC
84-1816250 DE Cedarwest JV LLC
84-1780378 DE |Cedarwest Bend LLC
95-1079000 DE PL Dairies Owner, LLC
95-1079000 DE PL Deer Run Member, LLC
83-1232815 DE Deer Run JV LLC
83-0768213 WA |Deer Run Spokane LLC
95-1079000 DE PL Del Sol Member, LLC
92-0432605 DE |Bradbury/FeIix Investors, LLC
95-1079000 DE PL Denver Member, LLC
47-5579220 DE |1776 Curtis, LLC
95-1079000 DE PL DTC Member, LLC
88-1164622 DE Legacy/PL DTC JV LLC
88-1192551 DE |Legacy DTC Owner LLC
95-1079000 DE PL Elk Meadows Member, LLC
82-5266812 DE Elk Meadows JV LLC
45-2101622 uT |Elk Meadows Park City, LLC
95-1079000 DE PL Evo Union Member, LLC
88-4043620 DE Evo Union Park Venture, LLC
88-3999235 DE |Evo Union Park Property Owner, LLC
95-1079000 DE PL Fairfax Gateway Member, LLC
83-2205761 DE |Fairfield Fairfax Gateway LLC
95-1079000 DE PL Fountain Springs Member, LLC
86-3682155 DE Fountain Springs JV LLC
86-3652580 CO |Fountain Springs LLC
95-1079000 DE PL Fusion Member, LLC
88-3630811 DE |Fusion MF Venture LLC
95-1079000 DE PL GAAV Member, LLC
84-4784190 DE Greystar Active Adult Venture |, LP
88-3236761 DE GS AA Avenu Natick HoldCo, LLC
88-3236904 DE GS AA Avenu Natick Owner, LLC
88-3219075 DE GS AA Draper HoldCo, LLC
88-3222470 DE GS AA Draper Owner, LLC
87-3753100 DE GS AA Kierland HoldCo LLC
87-3753334 DE GS AA Kierland Owner LLC
92-1659428 DE GS AA Naperville HoldCo, LLC
92-1659428 DE GS AA Naperville Owner, LLC
84-4833452 DE GS AA Riverwalk HoldCo, LLC
84-4812035 DE GS AA Riverwalk Owner, LLC
84-5012344 DE GS AA Stapleton HoldCo, LLC
84-5002983 DE GS AA Stapleton Owner, LLC
84-4865459 DE GS AA San Marcos HoldCo, LLC
84-4923357 DE GS AA San Marcos Owner, LLC
88-3176143 DE GS AA Village5 HoldCo, LLC
88-3211782 DE GS AA Village5 Owner, LLC
84-4963817 DE GS AA Vistas HoldCo LLC
84-4944902 DE GS AA Vistas Owner LLC
95-1079000 DE PL Gramax Member, LLC
85-0814463 DE |ASI Gramax LLC
95-1079000 DE PL Hana Place Member, LLC
83-2845622 DE Hana Place JV LLC
83-2862606 DE |Hana Place Seattle LLC

12.1



STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
95-1079000 DE PL Hawkins Press Member, LLC
87-2075960 DE |Hawkins Press Investors JV, LLC
95-1079000 DE PL Heather Estates Member, LLC
88-3415673 DE |Heather Estates JV LLC
95-1079000 DE PL Highgate Member, LLC
92-1962907 DE Ambherst Investors JV LLC
92-2014477 DE |KPL Amherst Owner LLC
95-1079000 DE PL/KBS Fund Member, LLC
20-8908816 DE | |Offices at University, LLC
95-1079000 DE PL Kierland Member, LLC
82-2835217 DE T&L Apartment Investor, LLC
82-2851607 DE LAK Apartments, LLC
82-2854486 DE TAK Apartments, LLC
95-1079000 DE PL Lakemont Member, LLC
81-2465746 DE |Overlook at Lakemont Venture LLC
95-1079000 DE PL LasCo Owner, LLC
95-1079000 DE PL Little ltaly Member, LLC
84-2725289 DE |Little Italy Apartments LLC
95-1079000 DE PL Loso Member, LLC
87-3318882 DE South & Hollis Investors JV LLC
86-2243446 DE KA Loso Investors LLC
86-2243446 DE KA LOSO Holdings LLC
95-1079000 DE PL Milieu Guarantor, LLC
95-1079000 DE PL Monterone Member, LLC
82-1850100 DE |Monterone Apartment Investor, LLC
95-1079000 DE PL Monte Vista Member, LLC
88-1939284 DE Monte Vista JV LLC
88-1966680 CA |Monte Vista Preservation LP
95-1079000 DE PL Mortgage Fund, LLC
95-1079000 DE PL One Jefferson Member, LLC
81-3664344 DE |One Jefferson Venture LLC
95-1079000 DE PL Park Row Member, LLC
87-3671804 DE Park Row Apartment Partners, LLC
87-3601538 DE |Park Row Apartments, LLC
95-1079000 DE PL Peoria Member, LLC
95-1079000 DE |205 Peoria Street Owner, LLC
95-1079000 DE PL Radian Member, LLC
88-3459110 DE Radian Partners Group LLC
88-3448107 DE |Radian Partners Property Owner LLC
95-1079000 DE PL Redland Member, LLC
81-4254723 DE |Redland Road Apartment Investor LLC
95-1079000 DE PL Reno Member, LLC
82-1578285 DE NPLC BV Manager LLC
82-1595140 DE |NPLC BV Investment Company LLC
95-1079000 DE PL SFR HD Member, LLC
86-3271879 DE SFR JV-HD LP
86-3318561 DE SFR JV-HD Equity LLC
86-3292344 DE SFR JV-HD Property LLC
95-1079000 DE PL SFR MLS Member, LLC
87-1130774 DE SFR JV-2LP
87-1318011 DE SFR JV-2 Equity LLC
87-1106735 DE SFR JV-2 Property LLC
95-1079000 DE PL Spectrum Member, LLC
81-4621690 DE |9242 West Russell Road Apartment Investors, LLC
95-1079000 DE PL Stonebriar Member, LLC
83-1386887 DE | Stonebriar Apartment Investor, LLC
95-1079000 DE PL Tessera Member, LLC
83-1584526 DE Tessera Venture LLC
83-1613080 DE | Tessera Owner LLC
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
95-1079000 DE PL Timberlake Member, LLC
47-5512147 DE |80 South Gibson Road Apartment Investors, LLC
95-1079000 DE PL TOR Member LLC
47-4506277 DE |2803 Riverside Apartment Investors, LLC
95-1079000 DE PL Towerview Member, LLC
87-3832863 DE |Preston Ridge Holdings JV LLC
95-1079000 DE PL Town Center Member, LLC
92-2439030 DE Town Center MF Venture LLC
81-4517667 DE |WW 1300 Keller Parkway LLC
95-1079000 DE PL Tranquility Lake Member, LLC
87-3715279 DE Tranquility Lake Apartment Partners, LLC
87-3630624 DE |Tranqui|ity Lake Apartments, LLC
95-1079000 DE PL Trelago Member, LLC
84-3836278 DE |Tre|ago Way Investors JV LLC
95-1079000 DE PL Tupelo Member, LLC
84-2252135 DE Tupelo Alley Apartment Investors, LLC
84-2492971 DE | Tupelo Alley Owner, LLC
95-1079000 DE PL Van Buren Member, LLC
81-1841112 DE 1035 Van Buren Holdings, L.L.C.
61-1788296 DE |1035 Van Buren, L.L.C.
95-1079000 DE PL Vantage Member, LLC
38-4098145 DE |Vantage Post Oak Apartments, LLC
95-1079000 DE PL Wabash Member, LLC
82-2382409 DE |THC 1333 S. Wabash LLC
95-1079000 DE PL Walnut Creek Member, LLC
85-3269025 DE |Del Hombre Walnut Creek Holdings LLC
95-1079000 DE PL Wardman Member, LLC
95-1079000 DE |Wardman Hotel Owner, L.L.C.
95-1079000 DE PL Wilder Member, LLC
87-2067254 DE Redwood PL Wilder, LLC
87-2067063 DE |RPL Wilder, LLC
95-1079000 DE PL Wilshire Member, LLC
84-1953073 DE Wilshire Apartment Investors, LLC
84-1953073 DE | 1111 Wilshire Owner, LLC
95-1079000 DE Wildflower Member, LLC
26-2387139 FL |Epoch-Wildflower, LLC
46-3586207 15368 VT Pacific Baleine Reinsurance Company
83-3584534 DE Pacific Co-Invest Credit Fund | L.P.
83-1901561 DE Pacific Co-Invest Opportunities Fund | L.P.
86-1780626 DE Pacific Co-Invest Opportunities Fund Il L.P.
85-1023345 DE PPFA Credit Opportunities Fund I L.P.
46-0831471 DE Pacific Global Asset Management LLC
04-3244012 DE Cadence Capital Management LLC
95-1079000 DE Cadence Global Equity GP LLC
81-4946475 DE |Cadence Global Equity Fund L.P.
95-1079000 DE Pacific Global Advisors LLC
36-4770311 DE Pacific Private Fund Advisors LLC
95-1079000 DE CAA-PPFA Equity Opportunities | GP LLC
86-3846394 DE |CAA-PPFA Equity Opportunities Fund L.P.
95-1079000 DE CAA-PPFA Opportunities Il GP LLC
92-0846003 DE |CAA-PPFA Opportunities Fund Il L.P.
83-3631022 DE Pacific Co-Invest Credit | GP LLC
83-3584534 DE |Pacific Co-Invest Credit Fund | L.P.
86-1729494 DE Pacific Co-Invest Credit Il GP LLC
86-1701945 DE |Pacific Co-Invest Credit Fund Il L.P.
83-1910016 DE Pacific Co-Invest Opportunities | GP LLC
83-1901561 DE |Pacific Co-Invest Opportunities Fund I L.P.
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NAIC
Federal ID Company Domiciliary
Number Code Location Company

86-1814349 DE Pacific Co-Invest Opportunities Il GP LLC
86-1780626 DE |Pacific Co-Invest Opportunities Fund Il L.P.
81-2502241 DE Pacific Private Credit Il GP LLC
81-2527906 DE |Pacific Private Credit Fund Il L.P.
82-3306657 DE Pacific Private Credit Ill GP LLC
82-3274195 DE |Pacific Private Credit Fund Il L.P.
83-1866611 DE Pacific Private Credit IV GP LLC
83-1842548 DE |Pacific Private Credit Fund IV L.P.
86-1871009 DE Pacific Private Credit V GP LLC
86-1843877 DE |Pacific Private Credit Fund V L.P.
95-1079000 DE Pacific Private Equity | GP LLC
46-4081630 DE |Pacific Private Equity Fund | L.P.
93-2217732 DE Pacific Private Equity Il GP LLC
93-2228353 DE |Pacific Private Equity Fund Il L.P.
81-2508604 DE Pacific Private Equity Opportunities Il GP LLC
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
82-3293185 DE Pacific Private Equity Opportunities Il GP LLC
82-3258645 DE |Pacific Private Equity Opportunities Fund Il L.P.
83-1886805 DE Pacific Private Equity Opportunities IV GP LLC
83-1828750 DE |Pacific Private Equity Opportunities Fund IV L.P.
86-1953348 DE Pacific Private Equity Opportunities V GP LLC
86-1896517 DE |Pacific Private Equity Opportunities Fund V L.P.
92-0559885 DE Pacific Private Equity Opportunities Fund II-B LLC
95-1079000 DE Pacific Private Feeder Ill GP, LLC
83-3991753 DE |Pacific Private Feeder Fund Il L.P.
95-1079000 DE Pacific Private Feeder IV GP LLC
85-3467221 DE Pacific Private Feeder Fund IV L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
85-1055644 DE PPFA Credit Opportunities | GP LLC
85-1004202 DE CAA — PPFA Credit Opportunities Fund | L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
95-3769814 97268 AZ Pacific Life & Annuity Company
61-1521500 DE |Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Trade Receivable GP LLC
83-0796120 DE |Pacific Life Investment Grade Trade Receivable Fund L.P.
95-1079000 DE Pacific Life Purchasing LLC
81-2527906 DE Pacific Private Credit Fund Il L.P.
82-3274195 DE Pacific Private Credit Fund Il L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
46-4076972 DE Pacific Private Equity Incentive Allocation LLC
46-4081630 DE Pacific Private Equity Fund | L.P.
93-2228353 DE Pacific Private Equity Fund Il L.P.
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
92-0559885 DE |Pacific Private Equity Opportunities Fund II-B LLC
82-3258645 DE Pacific Private Equity Opportunities Fund Il L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
83-3991753 DE Pacific Private Feeder Fund Il L.P.
85-3467221 DE Pacific Private Feeder Fund IV L.P.
95-2594489 DE Pacific Select Distributors, LLC
33-0769203 DE Pacific Life Re Holdings LLC

BMU Pacific Life Holdings Bermuda Limited

GBR Pacific Life Re Services Limited

SGP Pacific Life Re Services Singapore Pte. Limited

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

BMU Pacific Life Services Bermuda Limited
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NAIC
Federal ID Company Domiciliary
Number Code Location Company

GBR UnderwriteMe Limited

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

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

BMU Pacific Life Re International Limited

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

DE IF 2010-355 N Rock Island LLC

Various DE Pacific Funds Series Trust
95-3433806 CA Pacific Life Foundation

CYM Pacific Life Funding, LLC

CYM Pacific Life Global Funding

DE Pacific Life Global Funding Il

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

CYM Pacific Pilot Funding

CYM Pacific Pilot Funding Il
Various MA Pacific Select Fund

CYM Trestles CLO VI, Ltd.
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

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) *
33-0769202 .. Pacific Mutual Holding Company . NE.....[...... UIP....... vl N0 e
33-0769203 .. Pacific LifeCorp DE.....[...... UP....... Pacific Mutual Holding Company Ownership .100.000 ...|Pacific Mutual Holding Company ... N0 e
91-2025652 .. Pacific Life & Annuity Services, Inc. ........ MO.....[...... NIA....... Pacific LifeCorp Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0

. [95-1079000 .. Pacific Life Insurance Company e | NE] e RE........ Pacific LifeCorp Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
Confederation Life Insurance and Annuity
58-1516006 .. Company . .. GA..... .|Pacific Life Insurance Company ... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
Pacific A
. |26-1220784 .. Vermont LT .|Pacific Life Insurance Company ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. Pacific Asset Holding LLC .. ..DE..... ..|Pacific Life Insurance Company ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. 700 Main Street LLC .|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company
..| 86-0966932 .. Grayhawk Golf Holdings, LLC . Pacific Asset Holding LLC . . | Ownership.. ..}..95.000 ....|Pacific Mutual Holding Company ...
95-1079000 .. Grayhawk Golf Club L.L.C. ..... L AZ..... ..|Grayhawk Golf Holdings, LLC . Ownership .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. Gl Member LLC .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company
..| 46-3942695 .. G Apartments LLC ... GW Member LLC . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ...
33-0738940 .. Las Vegas Golf I, LLC . ..|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company
33-0738940 .. Angel Park Golf, LLC .|Las Vegas Golf I, LLC Ownership .100.000 ...|Pacific Mutual Holding Company
..| 951079000 .. Pacific TriGuard Partners LLC Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
95-1079000 .. PL 315 Elden Member, LLC ..|Pacific Asset Holding LLC .... .. | Ownership .100.000 ...|Pacific Mutual Holding Company
88-2268475 .. 315 Elden Multifamily JV Investors LLC ....... . .|PL 315 Elden Member, LLC ....ccceveeeeeeeeennns Ownership ..90.000 ....|Pacific Mutual Holding Company
..| 88-2391808 .. 315 Elden Street Multifamily Partners LLC ... |.. 315 Elden Multifamily JV Investors LLC .... |Ownership.. ..|Pacific Mutual Holding Company ...
88-2220236 .. 315 Elden Street Owner LLC ......evvvvvvvvvnnnnns ..|315 Elden Street Multifamily Partners LLC |Ownership .|Pacific Mutual Holding Company
95-1079000 .. PL 803 Division Street Member, LLC .. .|Pacific Asset Holding LLC Ownership ..|Pacific Mutual Holding Company
..| 84-3891231 .. Nashville Gulch Venture LLC .. PL 803 Division Street Member, LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ...
84-4242104 .. Nashville Gulch Owner LLC ..|Nashville Gulch Venture LLC .................e. Ownership .|Pacific Mutual Holding Company
95-1079000 .. PL 400k Member, LLC . .|Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company
..| 32-0479229 .. 400 K Street, LLC ... PL 400k Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ...
95-1079000 .. PL 440k Member, LLC . ..|Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company
45-3122382 .. 440 K Street, LLC .|PL 440k Member, LLC . | Ownership ..|Pacific Mutual Holding Company
..| 951079000 .. PL 922 Washington Owner, LLC . Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ...
95-1079000 .. PL Adley Member, LLC ..|Pacific Asset Holding LLC .... . | Ownership .|Pacific Mutual Holding Company
86-3380647 .. Redwood PL Adley LLC .|PL Adley Member, LLC .. | Ownership ..|Pacific Mutual Holding Company
..|81-0891843 .. DD 6075 Roswel | LLC .... Redwood PL Adley LLC ..... . | Ownership.. .|Pacific Mutual Holding Company ...
..| 951079000 .. PL Allston Yard Member, LLC Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ...
..| 87-2245095 .. Allston Yards Apartments, LLC ... . PL Allston Yard Member, LLC . . [Ownership.. N ..|Pacific Mutual Holding Company ...
95-1079000 .. PL Alta Vista Newcastle MF Member, LLC ....... . .|Pacific Asset Holding LLC Ownership .100.000 ... |Pacific Mutual Holding Company
Alta Vista Newcastle Multifamily JV Investor
92-0583810 .. | PP DE.....[..... DS........ PL Alta Vista Newcastle MF Member, LLC .... |OWNership.......ccccuvvvvvvvvvvuvnnnnnnnnns ..90.000 ....|Pacific Mutual Holding Company ......... N0
Alta Vista Newcastle Multifamily Partners Alta Vista Newcastle Multifamily JV
88-3228031 .. | .eevvvvvernnnn | wvrvennnniininnn | e [LLG e DE.....[..... DS........ Investor LLC ...vvvvvvvveviiiiiiiiiiiiiiiiveiainnans ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee ..90.000 ....|Pacific Mutual Holding Company ......... N0
Alta Vista Newcastle Multifamily Partners
88-3153970 .. Lost Spurs Owner LLC .. ..DE..... |LLC ... .. | Qunership .100.000 ...|Pacific Mutual Holding Company ......... LNOL] e
Alta Vista Ne
88-3178533 .. Village at Bellaire Owner LLC ... ..DE..... . .. | Qunership .100.000 ...|Pacific Mutual Holding Company .........
95-1079000 .. PL Andante Member, LLC .. DE..... ..|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company .........
82-1256174 .. Andante Venture LLC .... ..DE..... .|PL Andante Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company .........
..| 82-1235929 .. Andante Owner LLC ... . Andante Venture LLC . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
95-1079000 .. PL Anthology Member, LLC ... . |.. DE..... .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company .........
84-3246397 .. Anthology Venture LLC ....cceeeeiiiiiiiiiiiiieenns .. DE..... PL Anthology Member, LLC ........cceeeeeeeeenns OWNership..cooeeeeeeeieiiieeeieeeeeeeee | ..90.000 ....[Pacific Mutual Holding Company .........
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84-3298163 .. Anthology Owner LLC ..| Anthology Venture LLC ... Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0
84-3246397 .. Anthology CEA Owner LLC ..|Anthology Venture LLC ... Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
95-1079000 .. PL Arkins Member, LLC .... .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ..No
..| 87-1535356 .. 2950 Arkins Owner, LLC ... PL Arkins Member, LLC ... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... .. No..
87-3824344 .. 2950 Arkins Commercial, LLC ..12950 Arkins Ouwner, LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
87-3757470 .. 2950 Arkins Residential, LLC .12950 Arkins Ouner, LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No
..| 951079000 .. PL Aster Member, LLC Pacific Asset Holding LLC . Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-1985886 .. Alston Manor Investors JV LLC ..|PL Aster Member, LLC . | Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ....No
95-1079000 .. PL Beardslee Member, LLC .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ....No
82-1550435 Village at Beardslee Investor, LLC PL Beardslee Member, LLC ...... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
82-1550515 Village at Beardslee Phase |, LLC Village at Beardslee Investor, LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
82-1558241 Village at Beardslee Phase II, LLC Village at Beardslee Investor, LLC . Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Brightleaf Member, LLC ..... Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
88-4392028 Brightleaf Venture LLC ... PL Brightleaf Member, LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
92-1360678 Brightleaf Owner LLC ... Brightleaf Venture LLC ..... . [Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Bromwel | Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3781513 Bromwel | Investors LLC PL Bromwel | Member, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-4017034 Bromwell Owner LLC ........ Bromwel | Investors LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Canyon Park Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
88-3397042 Canyon Park JV LLC ..... PL Canyon Park Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Cedarwest Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
84-1816250 Cedarwest JV LLC ..... PL Cedarwest Member LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-1780378 Cedarwest Bend LLC .. Cedarwest JV LLC .......... . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Deer Run Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
83-1232815 Deer Run JV LLC ...... PL Deer Run Member, LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
83-0768213 Deer Run Spokane LLC ... Deer Run JV LLC ..... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
..| 951079000 .. PL Del Sol Member, LLC ... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
92-0432605 .. Bradbury/Felix Investors, LLC ... ..|PL Del Sol Member, LLC Ownership ..|Pacific Mutual Holding Company ....No
95-1079000 .. PL Denver Member, LLC .... .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No
..| 47-5579220 .. 1776 Curtis, LLC PL Denver Member, LLC ... Ownership.. ..|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Dairies Ouwner, LLC ..|Pacific Asset Holding LLC .... Ownership .|Pacific Mutual Holding Company ...No
95-1079000 .. PL DTC Member, LLC .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ... No
..| 88-1164622 .. Legacy/PL DTC JV LLC PL DTC Member, LLC .... Ownership.. ..|Pacific Mutual Holding Company ... .. No..
88-1192551 .. Legacy DTC Owner LLC ... .. | Legacy/PL DTC JV LLC .. Ownership .|Pacific Mutual Holding Company ..No
95-1079000 .. PL Elk Meadows Member, LLC . .|Pacific Asset Holding LLC .... . | Ownership .|Pacific Mutual Holding Company ......... ..No
..| 951079000 .. PL Evo Union Member, LLC ... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
88-4043620 .. Evo Union Park Venture, LLC .. ..|PL Evo Union Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ... N0
88-3999235 .. Evo Union Park Property Owner, LLC ............ .|Evo Union Park Venture, LLC Ownership ..|Pacific Mutual Holding Company ......... ... No
..| 82-5266812 .. Elk Meadows JV LLC PL Elk Meadows Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... .. No..
45-2101622 .. Elk Meadows Park City, LLC ..|Elk Meadows JV LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Fairfax Gateway Member, LLC .... .|Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ......... ..No
..| 83-2205761 .. Fairfield Fairfax Gateway LLC ... . PL Fairfax Gateway Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Fountain Springs Member, LLC ................ ..|Pacific Asset Holding LLC .. | Ownership ..|Pacific Mutual Holding Company ......... ... No
86-3682155 .. Fountain Springs JV LLC . .|PL Fountain Springs Member, LLC ............. Ownership ..|Pacific Mutual Holding Company ......... ... No
..| 86-3652580 .. Fountain Springs LLC .. Fountain Springs JV LLC .... Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Fusion Member, LLC .... .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... .. No
88-3630811 .. Fusion MF Venture LLC .....coovvvvvviiiiiiiieeeenns PL Fusion Member, LLC .......ccccevveeeeeeeenns Ownership ..|Pacific Mutual Holding Company ......... LNO e
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95-1079000 .. PL GAAV Member, LLC ..|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0
84-4784190 .. Greystar Active Adult Venture I, LP . ..|PL GAAV Member, LLC .. | Ownership ..45.000 ....|Pacific Mutual Holding Company ......... N0 e
88-3236761 .. GS AA Avenu Natick HoldCo, LLC . .|Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ..No
..| 88-3236904 .. GS AA Avenu Natick Owner, LLC GS AA Avenu Natick HoldCo, LLC .. [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
88-3219075 .. GS AA Draper HoldCo, LLC ..|Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
88-3222470 .. GS AA Draper Owner, LLC .| GS AA Draper HoldCo, LLC ....ccccuuenninnnnnnee Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No
..| 87-3753100 .. GS AA Kierland HoldCo LLC Greystar Active Adult Venture I, .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
87-3753334 .. GS AA Kierland Owner LLC ..|GS AA Kierland HoldCo LLC ......cceeeeeeeennnn Ownership .100.000 ...|Pacific Mutual Holding Company ......... ....No
92-1659428 .. GS AA Naperville HoldCo, LLC .... .|Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ....No
92-1659428 GS AA Naperville Owner, LLC .. GS AA Naperville HoldCo, LLC ......... .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4833452 GS AA Riverwalk HoldCo, LLC .. Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-4812035 GS AA Riverwalk Owner, LLC .... GS AA Riverwalk HoldCo, LLC ........... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4865459 GS AA San Marcos HoldCo, LLC . Greystar Active Adult Venture | . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-4923357 GS AA San Marcos Owner, LLC .. GS AA San Marcos HoldCo, LLC ... .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-5012344 GS AA Stapleton HoldCo, LLC Greystar Active Adult Venture | . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-5002983 GS AA Stapleton Owner, LLC GS AA Stapleton HoldCo, LLC ........... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-3176143 GS AA Village5 HoldCo, LLC . Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
88-3211782 GS AA Villageb Owner, LLC GS AA Villaged Holdco, LLC ............ Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4963817 GS AA Vistas HoldCo LLC .. Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-4944902 GS AA Vistas Owner LLC GS AA Vistas HoldCo LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Gramax Member, LLC . Pacific Asset Holding LLC . .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
85-0814463 ASI Gramax LLC ........... PL Gramax Member, LLC ...... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Hana Place Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
83-2845622 Hana Place JV LLC ....... PL Hana Place Member, LLC . Ownership.. ..}..60.000 ....|Pacific Mutual Holding Company ... ....N0..
83-2862606 Hana Place Seattle LLC ... Hana Place JV LLC ............ Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Hawkins Press Member, LLC .... Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
..| 87-2075960 .. Hawkins Press Investors JV, LLC PL Hawkins Press Member, LL( .. | Ownership.. ..}..85.000 ....|Pacific Mutual Holding Company ... ....No..
95-1079000 .. PL Heather Estates Member, LLC ..|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ....No
88-3415673 .. Heather Estates JV LLC .|PL Heather Estates Member, LLC Ownership ..80.000 ....|Pacific Mutual Holding Company ....No
..| 951079000 .. PL Highgate Member, LLC .. Pacific Asset Holding LLC .... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ... No..
92-1962907 .. Amherst Investors JV LLC ... ..|PL Highgate Member, LLC . | Ownership ..95.000 ....|Pacific Mutual Holding Company ... N0
92-2014477 .. KPL Amherst Owner LLC .... .| Amherst Investors JV LLC Ownership .100.000 ...|Pacific Mutual Holding Company ... No
..| 951079000 .. PL/KBS Fund Member, LLC . Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
20-8908816 .. Offices at University, LLC . ..|PL/KBS Fund Member, LLC Ownership .100.000 ...|Pacific Mutual Holding Company ..No
95-1079000 .. PL Kierland Member, LLC .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
..| 82-2835217 .. T8L Apartment Investor, LLC PL Kierland Member, LLC .... Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... .. No..
82-2851607 .. LAK Apartments, LLC ..| T8L Apartment Investor, LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
82-2854486 .. TAK Apartments, LLC .| T8L Apartment Investor, LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No
..|95-1079000 .. PL Lakemont Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
81-2465746 .. Overlook at Lakemont Venture LLC ..|PL Lakemont Member, LLC Ownership ..88.000 ....|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL LasCo Owner, LLC .|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
..| 951079000 .. PL Little Italy Member, LLC .. Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
84-2725289 .. Little Italy Apartments LLC ..|PL Little Italy Member, LLC .... Ownership ..69.185 ....|Pacific Mutual Holding Company ......... ... No
95-1079000 .. PL Loso Member, LLC .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No
..| 87-3318882 .. South & Hollis Investors JV LLC PL Loso Member, LLC . [Ownership.. ..85.000 ....|Pacific Mutual Holding Company ... .. No..
86-2243446 .. KA Loso Investors LLC .| South & Hollis Investors JV LLC .. .. [Ownership ..73.743 ....|Pacific Mutual Holding Company ......... .. No
86-2243446 .. KA LOSO Holdings LLC KA Loso Investors LLC ..oceveeeeeeeeeeieeeiennns ONNErSNIP. e .100.000 ...|Pacific Mutual Holding Company ......... LNO e
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95-1079000 .. PL Milieu Guarantor, LLC ... ..|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0
95-1079000 .. PL Monterone Member, LLC ... ..|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0 e
82-1850100 .. Monterone Apartment Investor, LLC .... .|PL Monterone Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ..No
..| 951079000 .. PL Monte Vista Member, LLC . Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... .. No..
88-1939284 .. Monte Vista JV LLC ..|PL Monte Vista Member, LLC ... Ownership ..79.984 ....|Pacific Mutual Holding Company ......... ... N0
88-1966680 .. Monte Vista Preservation LP .. .|Monte Vista JV LLC Ownership ..99.980 ....|Pacific Mutual Holding Company ......... ... No
..| 951079000 .. PL Mortgage Fund, LLC Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
95-1079000 .. PL One Jefferson Member, LLC . ..|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ....No
81-3664344 .. One Jefferson Venture LLC .. .|PL One Jefferson Member, LLC ... . | Ownership ..90.000 ....|Pacific Mutual Holding Company ....No
95-1079000 PL Park Row Member, LLC ..... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3671804 Park Row Apartment Partners, LLC .. PL Park Row Member, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-3601538 Park Row Apartments, LLC ... Park Row Apartment Partners, . [Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Peoria Member, LLC ....... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 205 Peoria Street Owner, LLC . PL Peoria Member, LLC ... . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Radian Member, LLC ....... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
88-3459110 Radian Partners Group LLC ..... PL Radian Member, LLC ...... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3448107 Radian Partners Property Owner LLC Radian Partners Group LLC . Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Redland Member, LLC ............... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
81-4254723 Redland Road Apartment Investor LLC . PL Redland Member, LLC ..... . [Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Reno Member, LLC . Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-1578285 NPLC BV Manager LLC .......... PL Reno Member, LLC ...... . [ Ownership.. ..|Pacific Mutual Holding Company ... ....No..
82-1595140 NPLC BV Investment Company LLC . NPLC BV Manager LLC ...... . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL SFR HD Member, LLC . Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
86-3271879 SFR V-HD LP .......... PL SFR HD Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
86-3318561 SFR JV-HD Equity LLC SFR V-HD LP ......... Ownership.. .|Pacific Mutual Holding Company ... ....No..
86-3292344 SFR JV-HD Property LLC ... SFR JV-HD Equity LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
..| 951079000 .. PL SFR MLS Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-1130774 .. SFR JV-2 LP ..|PL SFR MLS Member, LLC . | Ounership ..|Pacific Mutual Holding Company ....No
87-1318011 .. SFR JV-2 Equity LLC .| SFR JV-2 LP . | Qunership .|Pacific Mutual Holding Company ....No
..| 87-1106735 .. SFR JV-2 Property LLC . SFR JV-2 Equity LLC Ownership.. .|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Spectrum Member, LLC e | .|Pacific Asset Holding LLC . | Ownership .|Pacific Mutual Holding Company ... N0
9242 West Russell Road Apartment Investors,
81-4621690 .. LLC .|PL Spectrum Member, LLC Ounership ..|Pacific Mutual Holding Company
..| 95-1079000 .. PL Stonebriar Member, LLC . Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ...
83-1386887 .. Stonebriar Apartment Investor, LLC .. L DE..... ..|PL Stonebriar Member, LLC . | Ounership ..|Pacific Mutual Holding Company
95-1079000 .. PL Tessera Member, LLC . DE..... .|Pacific Asset Holding LLC .... . | Ownership .|Pacific Mutual Holding Company
..|83-1584526 .. Tessera Venture LLC . PL Tessera Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ...
83-1613080 .. Tessera Owner LLC R .| Tessera Venture LLC Ownership .|Pacific Mutual Holding Company
95-1079000 .. PL Timberlake Member, LLC ......cccvvvvvnirnnenn. LDE ] DS........ Pacific Asset Holding LLC .........cceeennnne Ounership .|Pacific Mutual Holding Company
80 South Gibson Road Apartment Investors, LLC|
L A A I O R PL Timber lake Member, LLC ........cceeeeens ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..90.000 ....|Pacific Mutual Holding Company
95-1079000 .. PL TOR Member LLC ... .|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company
.| 47-4506277 .. 2803 Riverside Apartment Investors, LLC . PL TOR Member LLC .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ...
95-1079000 .. PL Towerview Member, LLC .....ccovvrriiiiiiininnns ..|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company
87-3832863 .. Preston Ridge Holdings JV LLC .|PL Towerview Member, LLC Ownership ..85.000 ....|Pacific Mutual Holding Company
..| 951079000 .. PL Town Center Member, LLC . Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
92-2439030 .. Town Center MF Venture LLC .... .|PL Toun Center Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company
81-4517667 .. W 1300 Keller Parkway LLC ........cceeeeeeeeenns Town Center MF Venture LLC ................. OWNership..cooeeeeeeieiiiieieeeeeeeeeee | .100.000 ...|[Pacific Mutual Holding Company
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95-1079000 .. PL Tranquility Lake Member, LLC ................ ..|Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... N0
87-3715279 .. Tranquility Lake Apartment Partners, LLC .... |.. ..|PL Tranquility Lake Member, LLC .. Ownership ..90.000 ....|Pacific Mutual Holding Company ......... N0 e

87-3630624 .. Tranquil ity Lake Apartments, LLC . .| Tranquility Lake Apartment Partners, LLC . |Ownership .100.000 ...|Pacific Mutual Holding Company ..No

..| 951079000 .. PL Trelago Member, LLC Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
84-3836278 .. Trelago Way Investors JV LLC .... ..|PL Trelago Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. PL Tupelo Member, LLC ....coovviiiriiiiiiiiiiieeens .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No

..| 84-2252135 .. Tupelo Alley Apartment Investors, LLC . . PL Tupelo Member, LLC .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....No..
84-2492971 .. Tupelo Alley Ouwner, LLC ......oeveeeeueeeiiiiinnee ..| Tupelo Alley Apartment Investors, LLC ..... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ....No
95-1079000 .. PL Van Buren Member, LLC .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ....No
81-1841112 1035 Van Buren Holdings, L.L.C. PL Van Buren Member, LLC .. . | Ownership.. ..}..43.000 ....|Pacific Mutual Holding Company ... ....N0..
61-1788296 1035 Van Buren, L.L.C. ... 1035 Van Buren Holdings, L.L.C. . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Vantage Member, LLC ... Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
38-4098145 Vantage Post Oak Apartments, LLC .. PL Vantage Member, LLC ..... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Wabash Member, LLC .... Pacific Asset Holding LLC . .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
82-2382409 THC 1333 S. Wabash LLC ... PL Wabash Member, LLC ...... . | Ownership.. ..90.000 ....|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Walnut Creek Member, LLC .. Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
85-3269025 Del Hombre Walnut Creek Holdings LLC PL Walnut Creek Member, LLC . . [Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Wardman Member, LLC ............ Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 Wardman Hotel Owner, L.L.C. PL Wardman Member, LLC ..... . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Wilder Member, LLC . Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-2067254 Redwood PL Wilder, LLC PL Wilder Member, LLC ... . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-2067063 RPL Wilder, LLC ......... Redwood PL Wilder, LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wilshire Member, LLC . Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
84-1953073 Wilshire Apartment Investors, LLC PL Wilshire Member, LLC ....... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-1953073 1111 Wilshire Owner, LLC ... Wilshire Apartment Investors, LLC .. | Ounership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 Wildflower Member, LLC Pacific Asset Holding LLC . .. | Ownership.. .|Pacific Mutual Holding Company ... ....N0..

..| 26-2387139 .. Epoch-Wi ldflower, LLC .... Wildflower Member, LLC ........ . [Ownership.. .|Pacific Mutual Holding Company ... ....No..
..|Pacific Life Group ... . | 46-3586207 .. Pacific Baleine Reinsurance Company ........... . .|Pacific Life Insurance Company Ownership .|Pacific Mutual Holding Company ....No
46-0831471 .. Pacific Global Asset Management LLC .... .|Pacific Life Insurance Company ............... Ownership .|Pacific Mutual Holding Company ....No

..| 04-3244012 .. Cadence Capital Management LLC .... Pacific Global Asset Management LLC .. | Ownership.. .|Pacific Mutual Holding Company ... ... No..
95-1079000 .. Cadence Global Equity GP LLC .| Cadence Capital Management LLC ............... Ownership .|Pacific Mutual Holding Company ... N0
81-4946475 .. Cadence Global Equity Fund L.P. ... Cadence Global Equity GP LLC .................. Ownership .|Pacific Mutual Holding Company ... No

..| 951079000 .. Pacific Global Advisors LLC ..|Pacific Global Asset Management LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
36-4770311 .. Pacific Private Fund Advisors LLC .|Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ..No
95-1079000 .. CAA-PPFA Equity Opportunities | GP LLC ...... Pacific Private Fund Advisors LLC ........... Ownership .|Pacific Mutual Holding Company ......... ..No

..| 86-384639%4 .. CAA-PPFA Equity Opportunities Fund L.P. . . | CAA-PPFA Equity Opportunities | GP LLC .... |Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. CAA-PPFA Opportunities Il GP LLC ............... . Pacific Private Fund Advisors LLC ........... Ownership .|Pacific Mutual Holding Company ......... ... N0
92-0846003 .. CAA-PPFA Opportunities Fund 11 L.P. CAA-PPFA Opportunities Il GP LLC .... . | Ownership .|Pacific Mutual Holding Company ......... ... No

..| 83-3631022 .. Pacific Co-Invest Credit | GP LLC .|Pacific Private Fund Advisors LLC . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
83-3584534 .. Pacific Co-Invest Credit Fund | L.P. Pacific Co-Invest Credit | GP LLC ... . | Ownership . |Pacific Mutual Holding Company ......... ..No
83-3584534 .. Pacific Co-Invest Credit Fund | L.P. ... Pacific Life Insurance Company . | Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 86-1729494 .. Pacific Co-Invest Credit 11 GP LLC .. . .|Pacific Private Fund Advisors LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
86-1701945 .. Pacific Co-Invest Credit Fund Il L.P. ........ . Pacific Co-Invest Credit Il GP LLC ......... Ownership .|Pacific Mutual Holding Company ......... ... No
83-1910016 .. Pacific Co-Invest Opportunities | GP LLC .... |.. Pacific Private Fund Advisors LLC ........... Ownership ..|Pacific Mutual Holding Company ......... ... No

..| 83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. . |Pacific Co-Invest Opportunities | GP LLC . |Ownership.. . |Pacific Mutual Holding Company ... .. No..
83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. Pacific Life Insurance Company ............... Ownership ..|Pacific Mutual Holding Company ......... .. No




Ggel

SCHEDULEY

STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

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) *
............................................................................ 86-1814349 .. | ...oevvvvvvvnn | wevvvvenvnennnnn | vvviiiiiiiiiiiiiiennnnnnn. |Pacific Co-Invest Opportunities Il GP LLC .. |..DE.....|.......DS........[Pacific Private Fund Advisors LLC ........... |Ownership..........cccoeeururrrrrnnnnnnnnnnp. 100.000 ... |Pacific Mutual Holding Company ......... |....NO..coo|veeee i
Pacific Co-Invest Opportunities Fund Il L.P.
............................................................................ 86-1780626 .. | ..eevvvvvrvene | wrvrvrrrrnininnn | i eriieiiiiieeiesssseessssessssssesnss | W DB e NIALLLLLL | Paci fic Co-Invest Opportunities || GP LLC [Ownership..........cccceeeeeeeeeeeeeee.} .. 0.070 ... |Pacific Mutual Holding Company ......... |....NO.ooo|ooes wees

86-1780626 ..

83-1842548 ..

86-1871009 ..

..| 86-1843877 ..

95-1079000 ..
46-4081630 ..

.. 46-4081630 ..

93-2217732 ..
93-2228353 ..
93-2228353 ..

81-2508604 ..

81-2546748 ..

81-2546748 ..

92-0559885 ..

92-0559885 ..

82-4117401 ..
82-4117401 ..

82-3203185 ..

82-3258645 ..

82-3258645 ..

83-1886805 ..

83-1828750 ..

83-1828750 ..

86-1953348 ..

Pacific Private Credit 11 GP LLC ..
Pacific Private Credit Fund Il L.P
Pacific Private Credit Fund 11 L.P
Pacific Private Credit 111 GP LLC

Pacific Private Credit Fund 111 L.P.
Pacific Private Credit Fund 111 L.P.
Pacific Private Credit IV GP LLC ..
Pacific Private Credit Fund IV L.P
Pacific Private Credit Fund IV L.P. ....
Pacific Private Credit V GP LLC
Pacific Private Credit Fund V L.P.
Pacific Private Equity | GP LLC s
Pacific Private Equity Fund | L.P. ............
Pacific Private Equity Fund | L.P. .
Pacific Private Equity Il GP LLC .....cccenee .
Pacific Private Equity Fund Il L.P. . s
Pacific Private Equity Fund Il L.P. . U P
Pacific Private Equity Opportunities Il GP

Pacific Private Feeder Fund 11 LP ....
Pacific Private Feeder Fund I1 LP v | DB s NIA.......
Pacific Private Equity Opportunities I11 GP

....................................................... DE.....|..cco..DSueene.
Pacific Private Equity Opportunities Fund Il
P DE.....|veees NIA.......
Pacific Private Equity Opportunities Fund Il
P DE.....|veees NIA.......
Pacific Private Equity Opportunities Fund
................................................ DE.....|..cco..DSueene.
Pacific Private Equity Opportunities Fund
................................................ DE.....|..cco..DSueene.

....................................................... DE.....|.......DS.
Pacific Private Equity Opportunities Fund
LR e, LDE] NIA.......
Pacific Private Equity Opportunities Fund
LR e, LDE] NIA.......
Pacific Private Equity Opportunities IV GP
....................................................... DE.....|.......DS.
Pacific Private Equity Opportunities Fund IV
P DE....| ... NIA.......
Pacific Private Equity Opportunities Fund IV
P DE.....| ... NIA.......
Pacific Private Equity Opportunities V GP
....................................................... DE.....].......08........

..|Pacific Private Fund Advisors LLC
.|Pacific Private Credit 11 GP LLC .
.. |Pacific Life Insurance Company ...
..|Pacific Private Fund Advisors LLC
. |Pacific Private Credit 111 GP LLC
.. |Pacific Life Insurance Company ...
..|Pacific Private Fund Advisors LLC
.|Pacific Private Credit IV GP LLC .

. |Pacific Private Credit V GP LLC ..

.|Pacific Life Insurance Company ...

Pacific Life Insurance Company

Pacific Life Insurance Company ...
Pacific Private Fund Advisors LLC ...

Pacific Private Fund Advisors LLC ...
Pacific Private Equity | GP LLC ..

Pacific Private Fund Advisors LLC ...
Pacific Private Equity Il GP LLC .
Pacific Life Insurance Company ...

Pacific Private Fund Advisors LLC ...........
Pacific Private Equity Opportunities Il GP
LLC et

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

Pacific Private Fund Advisors LLC ...........
Pacific Private Equity Opportunities Fund

T LR e
Pacific Private Equity Opportunities Il GP
LLC
Pacific Life Insurance Company ...

Pacific Private Fund Advisors LLC ...........
Pacific Private Equity Opportunities I11
GP LLC e

Pacific Life Insurance Company ...............
Pacific Private Fund Advisors LLC ...........
Pacific Private Equity Opportunities IV GP
LLC i

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

Pacific Private Fund Advisors LLC ...........

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

Ownership
Ownership

Ownership..

Ownership
Ownership

. | Ownership..
. | Ownership

Ownership
Ownership

Ownership
Ownership
Ownership
Ownership

Ownership

.. | Ownership
. | Ownership

Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

Ownership

.100.000 ...

.100.000 ...

..0.110 ...

..78.510 ...

..0.010 ....

..99.900 ...

..0.010 ...
..36.710 ...

.100.000 ...

..0.050 ....

.79.770 ...

.100.000 ...

..0.040 ....

..79.160 ....

.100.000 ...

..83.790 ...

Pacific Mutual
Pacific Mutual

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

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual
Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Holding Company

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

Holding Company
Holding Company

Holding Company ...

Holding Company
Holding Company

Holding Company ...

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

Holding Company
Holding Company

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

Holding Company
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

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) *
Pacific Private Equity Opportunities Fund V Pacific Private Equity Opportunities V GP
.......... 86-1896517 .. P LLC eeeeiiiiieieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWNEPShIP..eeeiiiiiiieeen ) . 100,000 ... |Pacific Mutual Holding Company
.......... ..| 95-1079000 .. Pacific Private Feeder IIl GP, LLC ............ Pacific Private Fund Advisors LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 83-3991753 .. Pacific Private Feeder Fund 111 L.P. . . |Pacific Private Feeder 111 GP, LLC Ownership.. .0.020 .... |Pacific Mutual Holding Company ..
.......... ...| 83-3991753 .. Pacific Private Feeder Fund Il L.P. .......... | .. Pacific Life Insurance Company Ownership.. ..30.610 ....|Pacific Mutual Holding Company
.......... ..| 951079000 .. Pacific Private Feeder IV GP LLC .... Pacific Private Fund Advisors LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 85-3467221 .. Pacific Private Feeder Fund IV L.P. . |Pacific Private Feeder IV GP LLC . | Ownership.. .0.010 .... |Pacific Mutual Holding Company ..
.......... 85-3467221 .. Pacific Private Feeder Fund IV L.P. .. DE.... w...... |Pacific Life Insurance Company . . | Ownership.. .23.070 ....|Pacific Mutual Holding Company ..
.......... ..| 83-1842548 .. Pacific Private Credit Fund IV L.P. .. . |..DE.....[......NIA....... |Pacific Private Feeder Fund IV L.P. . Ownership.. ..15.220 ....|Pacific Mutual Holding Company
Pacific Private Equity Opportunities Fund IV
.......... 83-1828750 .. L.P. ... .. |Pacific Private Feeder Fund IV L.P Ownership.. .9.080 .... |Pacific Mutual Holding Company ..
.......... 85-1055644 .. PPFA Credit Opportunities | GP LLC . .|Pacific Private Fund Advisors LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
.......... ...| 85-1023345 .. PPFA Credit Opportunities Fund | L.P. U . PPFA Credit Opportunities | GP LLC .. Ownership.. . |Pacific Mutual Holding Company
.......... ..| 85-1023345 .. PPFA Credit Opportunities Fund | L.P. ........ |..DE.....|......NIA....... |Pacific Life Insurance Company Ownership.. . |Pacific Mutual Holding Company
.......... s . 85-1004202 .. CAA PPFA Credit Opportunities Fund | L.P. . . |PPFA Credit Opportunities | GP LLC Ownership.. . |Pacific Mutual Holding Company ..
0709 ...|Pacific Life Group . . |95-3769814 .. Pacific Life & Annuity Company ...... Pacific Life Insurance Company . . | Ownership.. ..|Pacific Mutual Holding Company ..
.......... 61-1521500 .. Pacific Life Fund Advisors LLC ... Pacific Life & Annuity Company . . | Ownership.. . |Pacific Mutual Holding Company ..
.......... ..|61-1521500 .. Pacific Life Fund Advisors LLC .................. .|Pacific Life Insurance Company . .. | Ownership.. ..|Pacific Mutual Holding Company
.......... 61-1521500 .. Pacific Life Trade Receivable GP LLC .......... [.. Pacific Life Fund Advisors LLC ............... |OWNErship.......uvvvvvvevvvvvinirinnnnnnnnni s .|Pacific Mutual Holding Company
Pacific Life Investment Grade Trade
............................................................................ 83-0796120 .. Receivable Fund L.P. ......cccceeeeiiiiiiieeeeeeee | DELLiit] oo NIALL.. [Pacific Life Trade Receivable GP LLC ....... |Management...........cccccvvvvvvvevveeenidevenns weeeenno|Pacific Mutual Holding Company
............................................................................ 95-1079000 .. Pacific Life Purchasing LLC ..........ccccceeennn | . DE...ou] oeeeillDS.ecoo. [Pacific Life Insurance Company ............... |Ownership.........ccccooiiiiiiinnnnnnnnnnt . 100,000 ... | Pacific Mutual Holding Company
Pacific Private Equity Incentive Allocation
.......... ..| 46-4076972 .. LLC .|Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 95-2594489 .. Pacific Select Distributors, LLC Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... 33-0769203 .. Pacific Life Re Holdings LLC ... . |Pacific LifeCorp ...ocevervevennnns . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
......................... Pacific Life Re Services Limited . . s Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
......................... Pacific Life Holdings Bermuda Limited ........ |..BMU....]......NIA....... [Pacific Life Re Holdings LLC .................. | Ownership........ccccceeeunnnnnnnnnnnnnt . 100,000 ... | Pacific Mutual Holding Company
Pacific Life Re Services Singapore Pte
......................... Limited ....oeeeeeeeeeeneeeneeeeeeenenienennnennnnnnnnnns | .SGP...) oo NIALL..... [Pacific Life Holdings Bermuda Limited ...... |Ownership.........ccccceeiiinnnnnnnnnnnnnt . 100,000 ... | Pacific Mutual Holding Company
Pacific Life Re (Shanghai) Information
.......... Consulting Services Co., Ltd ....oovvvvrreeeennes Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... Pacific Life Services Bermuda Limited Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... Pacific Life Re Global Limited .................. Pacific Life Re Holdings LLC .... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... Pacific Life Re International Limited . |Pacific Life Re Global Limited .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... PO Pacific Life Re (Australia) Pty Limited ..... Pacific Life Re International Limited ..... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ...| 46-0520835 .. Pacific Life Re Holdings Limited ............... Pacific Life Re International Limited ..... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ...|98-0391994 .. Pacific Life Re Limited .....ccccoeeennnnnnnnnnee Pacific Life Re Holdings Limited ............ |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ..|98-1018533 .. Pacific Services Canada Limited ................ Pacific Life Re Holdings LLC .................. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
................... . UnderwriteMe Limited . . |Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... PO UnderwriteMe Technology Solutions Limited ... UnderwriteMe Limited ............................. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ..| 87-4269708 .. UnderwriteMe North America Corp. .... UnderwriteMe Technology Solutions Limited |Ownership.. .100.000 ...|Pacific Mutual Holding Company

..| 95-3433806 ..

UnderwriteMe Australia Pty Limited
IF 2010-355 N Rock Island LLC .
Pacific Funds Series Trust ...
Pacific Life Foundation
Pacific Life Funding, LLC ....
Pacific Life Global Funding

.. |UnderwriteMe Limited
.. |Pacific Life
. |Pacific Life

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

Pacific Life
Pacific Life
Pacific Life

. | Ownership..

Influence..
Influence..
Influence
Influence
Influence

100.000 ...

Pacific Mutual

Holding Company

.. 0001 ...
..0001 ...
.. 0001 ...




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

2 3 4 13 14 15
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 International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
............... Pacific Life Global Funding Il ..DE.....|......0TH....... [Pacific Life Insurance Company .... Influence ....N0......
93-6392580 .. Pacific Life Group Trust e [ DE s OTH....... Pacific Life Insurance Company .... Influence .. NO......

Pacific Life Insurance Company Retirement

95-1079000 .. Incentive Savings Plan ......... Pacific Life Insurance Company .... Influence....... . NO......
.|95-1079000 .. Pacific Life Short Term Funding, Pacific Life Insurance Company . Influence.... .. NO......
Pacific Pilot Funding ........... Pacific Life Insurance Company . Influence.... . NO......
Pacific Pilot Funding Il ...ooovvvvviviriiiinnnns . Pacific Life Insurance Company .... Influence .. NO......
................. Pacific Select Fund Pacific Life Insurance Company .... Influence LYES.....
Trestles CLO VI, Ltd. ....... Pacific Life Insurance Company .... Influence .. NO......

Explanation

Entities over which Pacific Life Insurance Company has significant influence or beneficial INTErest, DUt [itt1e 0 MO OWNEISNID. .uiiiiiiiiiei oot e et e et e ettt e et e e et e e e eaeeeeseeeeaseeessseesaseeeasseeeasseeasseeesseeaaseeeansseesseeansseeaaseeeasseeeasseeesseeeanseeeasseeanseeeanseeanseeeanseeessseeeasseeanseeessseeanseeeanseeensneesnseeesnsesenneennns
Entity was formed as of June 30, 2023, however ownership % will be determined in the NEXT FEPOrTiNg PEIiOf. .....eiiiiiiiiiiiii et e et e et e ettt e et e e e teeeeteeeateeeesseeeaseeeasseeeasseeaasseeamseeeasseeaasseeamsee e sseeeaseeeamsseasseeamsseeamseaeasseeemssseanssaeasseeamsseeanseeenseeamseseanseeeasseeemsseeassse e sseeamsseeansee e sseannseseanseeansseeansseeanseeansseesnsneennnen

L€l




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccoiiiiiiiiiiiices NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...............cc.cooe.e. NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€1ECHrONICAIIY WIth the NAIC? ........iieieieeiieieteetctete ettt ettt ettt a et s se e s bbbt s bbb st n s bbb s s s bbbt ss e s bbbt s sns bbb s s nsesebena NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of
domicile and electroniCally With the NAIC? .............c.cecceeeeeeeeeeeeeeee et ee e te et s e e s eeeae s e s s s s s etesesesssassesesensssasassesesssanassesesannanansasara YES
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXV be
filed with the state of domicile and electronically With the NAIC? ..............ccoeueiiiiiiieieieiee ettt sttt NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average
Market Value) be filed with the state of domicile and electronically with the NAIC? ...... . NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)
be filed with the state of domicile and electronically With the NAIC? .............ccceuiiiiiiiieieiireeeeetete ettt b bbb s YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the
second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be
N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,
enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

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

6 7 4 6 6 2 0 2 3 4 9 0 0

6 7 4 6 6 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

6 7 4 6 6 2 0 2 3 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 7 4 6 6 2 0 2 3 4 4 1 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

6 7 4 6 6 2 0 2 3 4 4 8 0

6 7 4 6 6 2 0 2 3 7 0 0 0

0 0

EY
—

0 2
0 2
0 2
0 2
0 2
0 2

o
— T E—

—
o
—
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Prepaid eXPENSES ......ccevevieiiieieieieteteecee ettt en e nenes |orereseaeannnas 18,603,964 |................. 18,603,964
2505. Leasehold improvements .. .3,886,901 |... .3,886,901 |...
2506.  Service fees receivable ... [ 857,767 | e
2507. Net deferrred losses from variable annuity hedge ........cccoooovvivvvieveccccs Joveieiecienn 316,712,497 oo 328,474,965
2597. Summary of remaining write-ins for Line 25 from overflow page 340,061,129 22,490,865 317,570,264 328,474,965
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, OThEr THADT 1Y oottt ettt ettt s ettt s s s st s s s senennnn [eeneesenenenas 54,690,084 |................. 64,623,316
2597. Summary of remaining write-ins for Line 25 from overflow page 54,690,084 64,623,316
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304. Adjustments to sUrplus Notes CIOSEA ..ot e (4,014,033) |- e
5397. Summary of remaining write-ins for Line 53 from overflow page (4,014,033)
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueuiieeeieieeeeeeeee ettt eaeass s s s s seassnnas [eeeeeeeeeeieiene 162,663,071 |...ccvvvnee 148,780,866
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt et e et e s e e e e et e et e sneesseesseenneennesnens [senneeiseeisenieeseenenseenaeens [eneenseenseense e e e e
2.2 Additional investment made after CQUISITION ..............c.ceueiieiiiiieietetct ettt s es s besessss s ss s sesenenes|eeeeeeeiesenennenenena 621,776 |.coeeecne 13,974,770
3. Current year change in encumbrances
4. Total gain (I0SS) ON QISPOSAIS .........ceueuevieeececeeeeieeeeescaeteeesessaeaesesesesesassesesesesssssssesssesssssassssessssssssesssssssnsssesesssssasassasssannanans |oesscsesesenanns 13,991,744 |
5.  Deduct amounts received ON AISPOSAS ...........ccccvoveveveueueeeiiieieteteteteeeae ettt ese e e s s seseseseses s sssssesesesesssssssssssesesesessasnnans |oeeseseseeeaeiens 26,607,556 |.....cooveviecieiciee
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............couoiiiiiiiiiiiiiai ettt saeesbeens [eeeessensee e e ens [oaeeseeite et er e
7. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiiiiieee et sbe e e [eeesne s e ees [oaeeiseeite et e
8. Deduct CUITENt YEAI'S AEPIECIALION .......c.c.evvveeececeeeeteiecceceeteeeeeeeeeeaesesesessasaesesesesessssssesesesssssssesesassssssssesesasssasassssssesanssanansnnanas [oesesesascaeeesans 5,363,009 |... ... 10,092,566
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocvoveevererereeeeeeeeeeieeeeeseeeesenesenenes oeseeeeseeeenens 135,306,026 |.......ccoceec 162,663,071
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt e e e e e e e e e st e saeeeseesaeese e seenseenseenseeneesnsesneenne [osessnenseeieeiseeite et e eteens [oaeeseeteeeeeseeeneenaeenaeeaes
11. Statement value at end of current period (Line 9 minus Line 10) 135,306,026 152,663,071
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 .............ccccvueveiviriiieerereiiriieeieseenns [roceeeenas 19,028,347,421 |......... 15,922,666,601
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oviieeeeeeececceeeee ettt e e s sasesseseseseseaeanesnnnasasnanns |reeeeseneeenes 102,631,361 |............ 3,713,651,898
2.2 Additional investment made after acquisition . ..121,958,740 |... ..485,140,639
3. Capitalized deferred INtErest aNd OthET ...........ciiiiiiii ettt be e be e be e besssesneesseesseesbeesbeentes |oeseeisesisesise s e s saaesaae s
4. ACCTUAL OF QISCOUNL .....eiueeiieieeeee e e et e et et e e st e st e e st et e st e st e st e st e st e st e st e st e ns e st e s e st e s ess et essensensensensensessensensen [oeeseeseeanenesnennenensnenne [ooeeeaeeaeeeseeeeeeeeeenaas
5. Unrealized valuation INCrEASE (AECTEASE) .........uuiuiiuiiiiiiiitiitiite ettt bbbttt bbbt bbbt bbbt e bbbt bttt s bt sbe b b [omeeeee et e et et e ees oo e
6. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiiiieieieteteieetetete ettt ettt ettt ese s e e e s e s s et esesesesese s s eseseseseses s e seseseseseseseesssesesesesene [oesssessesesnsseaeasnananeaneeaes [oeeeeeneieenas (8,298,000)
7. Deduct amounts received 0N diSPOSAIS ...........c.ceevevivveiiieieieteeeieeeeeeeee e eeenns ..746,490,023 |... ..1,073,853,205
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES ........ocvvveieieveiriiiririieeeieeeeee s [oeeeeeeeeeeiens (6,656,052)]......cnve.. (11,992,885)
9. Total foreign exchange change in book value/recorded investment excluding accrued interest . I O 2,458,085 |...cceeeenne (7,634,753)
10. Deduct current year's other than temporary impairment rECOGNIZEA ...........cccciriririririiuereieriiiseseseesee e sesee e sessens [eoeseeseneeenenas 78,353,559 |.cocvereine 15,318,644
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [.cccccceeu. 18,437,208,077 |.......... 19,028,347, 421
12, Total valuation @lIOWANCE .............c.ccoiiiiii e
13.  Subtotal (Line 11 plus Line 12) ...
14.  Deduct total nonadmitted @MOUNLS ..o ans [reeee e e et enn [e e
15. Statement value at end of current period (Line 13 minus Line 14) 18,437,208,077 19,028,347,421
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........ccuevevececueeeeeeeeceeeeeeeeseseeeeeaeseseseseaeae e sessasassesssesesssasasssnananas |oeesceesees 9,365,761,919 |............ 5,458,776, 105
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.cueveveeeececeeeeee ettt caeee et sa e et s s sasae s s s sasasseseses s ssasassasenssssasessesansnananans [eeeeesesisnenes 168,641,999 |.......... 1,219,755,009
2.2 Additional investment made after acquisition . ..2,878,844 111 |...........5,490,924,281
3. Capitalized deferred interest and other ............. o [ 45,501,133 | 172,575,229
4. Accrual of discount ..........cccevevervvevernnnes I IO 29,534,594 |................. 19,230,330
5. Unrealized valuation INCrEASE (AEBCTEASE) .............cviveveveveeieeeieeteietetesesesesee st esesetesessss s s st ssesesesesesess s st ssasesesesesesssssssasesesesesnanans [oeseeenenennnas (44,337,285) ..o 143,430,163
6.  Total gain (I0SS) ON GISPOSAIS ........vveeececeeeeeicececeeee e eaeae et ssaeae et ses s s aesesesesssasasessssasssassssesessssassssesesansssssssessssssnansnsasnas oesesesssesesesenanssncaetnnenenne |oeeesesesesnnanns (9,751,911)
7. Deduct amounts received on disposals ............ ..2,301,719,005 |... .. 3,106,538,675
8. Deduct amortization of premium and AEPreCIAtION ............cccueuiveevereceeteieeeeeecte e eeeeeectetetesessseaetesesesessssesesesesenssassesessnenssananns [oesesesaseneeesens 4,954,124 | 9,419,354
9. Total foreign exchange change in book/adjusted carrying value ... i [ 5,310,376 |..cccovvnnene (8,017,088)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoveivevivereuererieeeeeeeetete et sesess s s enans [eeeseeennenenenas 7,187,404 |................... 5,202,170
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-84+9-10) .......cocooeurrerererceeeerereeereeceeeseeesereaenes |oeseeeeees 10,135,396,314 |............ 9,365,761,919
12.  Deduct total NONAAMIEA GMOUNES ...........c.cveviuieeeiieiieeeteteeeee ettt et esese e s s s et eseseass s s s st esesessssasanaseseseseseseanas [eoesensanenenenas 86,176,508 |........cocenvc 95,333,363
13. Statement value at end of current period (Line 11 minus Line 12) 10,049,219,806 9,270,428,556
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 YE&I ............c.cocueveveiieeeueieieiieeese e sssnans [roeeseenas 74,931,564,857 |.......... 68,405,272,015
2. Cost of bonds and stocks acquired e 5,640,001,475 |.......... 16,987,458 ,508
3. Accrual of discount ..........ccccceerrinenenes I ISR 38,601,805 |......cnvee.. 136,811,888
4. Unrealized valuation iNCrEaSE (AECIEASE) ............ceveviiiieirereieisiiesisesesesstssssese st st ssssse st s st sssesese st st sssssesese st snsssesesassssnsnsssesasssns [eessnscececees (33,822,279) .o (26,807,085)
5. Total gain (I0SS) ON GISPOSAIS ........c.cviuiuiuereieieiieieieteiiesesesete et sssese st s sttt s s sse st s s s sses et s ssssesesesessssssssesesessansnsesesesnanns [oesesnscaceeeen (5,850,971)|..cccnvene (162,049,904)
6. Deduct consideration for bonds and stocks disposed of . .. 3,627,637,384 |... 10,139, 154,198
7. Deduct amortization of premium ...........c..ccceeeeeveeerieeeieeiennns R S 8,538,839 |..cccvernne 98,662,840
8. Total foreign exchange change in book/adjusted carrying value ... IO F 63,916,200 |.............. (182,549,102)
9. Deduct current year's other than temporary impairment rECOGNIZEA ...........ccvririririiueueririiiirirsieeteieree sttt sesseseseses [ooeeeeeeseeaenens 22,297,883 |...cover 16,327,801
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccoovvveieeeeeienes [oeecicieiiiens 3,591,401 | 27,573,375
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ................. 76,979,528,382 |... 74,931,564 ,857
12.  Deduct total NONAAMItEEA BMOUNES ........c.iuvuiirieiieiieei ittt nsesns [ronenninesnineas 391,551,100 [..ocveennes 413,841,654
13. Statement value at end of current period (Line 11 minus Line 12) 76,587,977,282 74,517,723,203
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STATEMENT AS OF JUNE 30, 2023 OF THE

PACIFIC LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted

Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value

Beginning During During During End of End of End of December 31

NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC 1 (a) 33,340,633,372 |............ 1,016,492,882 |............... 983,302,455 |......cooec... 684,320,861 |.......... 33,340,633,372 |.......... 34,058,144,660 |.......coveveernernierrniees [ 31,538,586,906
2. NAIC2(a) 38,428,752,953 ..o 679,514,483 |....ccevneen. 784,789,576 |.............. (472,046,327).......... 38,428,752,953 |........... 37,851,431,533 | oo 38,017,310,271
B NAIC B () ittt bbb h et b bt b et sans [ e 3,453,497,359 |........cco..... 98,700,208 |......ccovvuvne. 26,202,383 |....convne. (173,755,839)|............ 3,453,497,359 |........... 3,352,239,345 ..o [ 3,478,385,597
4. INAIC 4 () oottt bt e e h et b et bt bt bt bt bt e ea bt ettt e et e e be e tennas [rer e 701,547,170 oo 39,533,065 |.......ccenne. 93,699,458 |....cceenvne (20,777,236)|.....cccecn.. 701,547,170 | 626,603,541 [....cocviiiiceicccis o 733,886,177
5. NAIC5 (a) 82,813,775 | s [ 392,002 |..coooieenne 23,749,671 | 82,413,775 | 105,771,354 | o 83,660,600
6. NAICG6 (a) 49,238,769 367,237 (449,113) 49,238,769 48,432,419 25,771,615
7. Total Bonds 76,056,083, 398 1,834,240,638 1,888,743,201 41,042,017 76,056,083, 398 76,042,622,852 73,877,601, 167
PREFERRED STOCK
8. INAIC 1 oottt ettt ettt ettt ettt ettt et a e et oAt et e st et eae et eae et eae s ea e s esensetenseaensesessesesseseseesess |ereetebeteteteae st et et st et etete [etettrtett st et e et et et e et nnetes [oeeeetetetetnteteae e snetesneies[raeieeeete st et st e e e snennene [eeteteenetenetetrt et sttt eneiene [oeseeteit st et sttt st e e eneies|oeeteeeetee sttt ettt saeinene [eeee ettt
...................... 342,190 [ [ [ 12,420 i 382,190 [ 354,610 [ . 333,150
TO. NAIC 3 oottt ettt ettt ettt ettt et et e et et e st et e st et ea et e s et e b et et et et eat et e st et es e et ese et etesesensesensesensesesseses [rereenetene et et e et st stetntet[oreuetntet ettt st et tet et eenetenns [eeeteieeeerenete e et steineneie [etetrtet e sttt senes [eeseereenren et stensnensnees|oeeienn e sttt ene [eeeetee ettt enerene [oete ettt
PR N [ O O O O O AP AP PPOP KOO OPPOPR TR
T2, INAIC 5 oottt ettt ettt ettt ettt ettt ae et st et oAt et h et et et et et et et et e At et eae et es e et ese et eae s esensesensesenseseseeses [rereeretene et et e et s te e ntetnnes[oeeueteteit ettt sttt en et esnerenns[eeeteieeeerenebe et saeinnnene [etetrt et sttt ereetetenes [eeeeereesrensretsreesnensnees|reeieet sttt nne [eeeeten ettt en e [oete ettt
13. 1,000,000 (2,442) 1,000,000 997,558 3,500,000
14. 1,342,190 9,978 1,342,190 1,352,168 3,833,150
15. Total Bonds and Preferred Stock 76,057,425,588 1,834,240,638 1,888,743,201 41,051,995 76,057,425,588 76,043,975,020 73,881,434,317
(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 $ covveerrene. 118,976,812 ;: NAIC2 $ ovvovverrnne. 1,716,934 : NAIC3 $ ooovevveeeea. 1,499,788 NAIC4 $ oo 0 ; NAIC5 $ oo 0 ; NAICE $ oo 0




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 122,193,534 XXX 120,476,935 712,000 413,250

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........c.cocvoveveveveeeeeeiiieieseteeeaee ettt eaes st seseasas s saseseseseseanas [ereesnseseneens 32,622,306 |.....ocnveeee. 160,070,502

2. Cost of Short-term iNVESIMENTS ACQUINEA ............c.ciiiiieieieeeeeeceeeee ettt ettt s eaessas s st sesesessasasssssesesens |eeeseneaesnenes 130,564,530 |..ccveeencee 94,263,039

3. ACCTUAN OF GISCOUNL ...ttt cteeet et saeeeeeeeeeseseseeeeeeseseseseeeee e 2 s eseeeeeeee e s e seseeeeee s aeseseeeeee e aeseseseees s e seseseeessansesesesesssnnnnan [oreeessnicacscenes 1,845,851 oo 131,263

4. Unrealized valuation iNCrEASE (AECTEASE) ......ccueiiuiiuiiiiriie it rtiestee sttt ettt eaeesaeesheesheesbe e bt e bt eabeaaeeeneesaeesaeesbeesbeebeenbeenseannesnnes [esseesesnesssessessasssnesinness [oeseessesisessesaeseesaaesaeeas

5. Total gain (I0SS) ON QISPOSAIS ........c.cerieieeieeeeeeeeieie et ettt e et esesesessas s s s et et et esessssssassesesesesesssssssseseseseseseanas |oesseseseseseneneenaes (2,522) e (9,815)

6. Deduct consideration received 0N ISPOSAIS ................c.cueuiuiuiiieeiiiiitetetetesseee et e tesesesesesses s st st esesesesessssesssssesesesesesssnssssssssesesesesnns |oeesesesenennnens 42,826,588 |................ 221,788,289

7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieee e tetet et ettt ettt ea e et e s et s et e se s s esssesesesesesess s esssesesesesesesnasesssssasesesessnnas |oeesesesssesenenenenaes 10,042 [ 44,394

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieie ettt s sree b s [ereesiie s ses [eaesse s s s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............coiiiiiiiiiii e eee [eee e ees [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiieierererereeeeeeeeieieeseee s [eeeeeeeeeeens 122,193,534 |.ooeiee 32,622,306
11.  Deduct total Nonadmitted @MOUNLS ... e e e e s e e e e s neees [srmeneaeeese s eeeneeaeeennes [eeeeesee et e e
12. Statement value at end of current period (Line 10 minus Line 11) 122,193,534 32,622,306
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccuiveeiuerereiriesiaetesssssssesesessssssssssesesassssssssessssssssssssesesessssssssesasassnsns sesssesessssses 163,076,217
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiiiueieeeieiieeeeietete ettt s sesese st s s st ettt sssses et sss s sesesessssssssesesesssssssesesesssnsnsesesessns | thebesisssssees 641,966,887
Unrealized Valuation INCrEASE/(AECIEASE) .............cvvueueueueiieeeseseseieesesesesessssssesese st ssssesese st ssssesesesssssasssseses s sssses et et s s sns e s et s ssssssesese s s s sesesesasasnanans oestsesesesnsnes 945,527,115
S EST A e N e T (0B To U T £ 4 =T (PP P PP

Total gain (loss) on termination recognized

Considerations received/(paid) ON tEMMINGHIONS ..o ettt s e st e st ea e st e st e st e s e e st e st e st e e et et et et et et et et etes Sabeaseareareare e
AATIOTHZATION ...ttt 4 s s st teenaetienees (511,981,894)
Adjustment to the Book/Adjusted Carrying Value of NEAGEd HEM ...........ciiiiiiii bbbttt n eateasearese s
Total foreign exchange change in BOOK/AJJUSLE CAITYING VAIUE ..............ouiuiuiiiiieieiieteiiieeescte et sessste et ssse ettt b ss st be s snsss et sesessnsnseses easntsssietenns 124,813,427
Book/Adjusted Carrying Value at End of Current Period (LiNes 142+3+4+5-8+T+8+9) ........ccceuerruiriiirieieieeeieseeseesieeeie et sesesenes aeeeenenens 1,363,401,752
Deduct NONAAMIIEA @SSELS ..........iiiiii i b e E e b e b e s b e s b e h e s b e e E e e E e e b e e R e E e e R e e R e e R R R R R R e R ae s AReeEeaEeaEeeeae e
Statement value at end of current period (LINe 10 MINUS LINE 1) ......oiiiuiueiiiiiieeieietiiii ettt es ettt es bbb sse bbbt sns s b st s snsebebesessssnsesebesans | ceeseiesenas 1,363,401,752
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
Book/Adjusted carrying value, December 31 of Prior YEar (LiNE B, PHOT YEAT)...........c.ovceueueueeeeceeeeeeeeseseaeseeesesesessssesesesesssssssesessssssssesasesasassssesasssananes <eassssssesesasa 51,758,995
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........c.coovcueueueieeeeececeeeeieeesseaes ceeeeeeeeeeeens (14,660,527)

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

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

3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieieiiie ittt ettt sie s e sieese e e s sa e sae e seabessesssessaassressreesreeareeas

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MinuS ............cccccoeeveeiece ceveerererenens (51,928,418)
3.14 Section 1, COlUMN 18, PrIOT YEAN .......cveveveeieieeerereteeeeieeeeeeseieveaesenesenes eeeeesesessenenas 70,827,451 ............. (122,755,869) .............. (122,755,869)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeieriiniiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ecuiiiiiieiiie sttt ettt see s eesseesses s e e s e e e s b s e sa e e seabessesssasssessaessreesbessreens
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeivieieees cevverererenens (51,928,418)
................. 70,827,451
3.25 SSAP NO. 108 adjUSIMENLS ......cuiuiiiiiiiiitciiee et e seestes st s e sanres saeaesaeaeeas (122,755,869) .............. (122,755,869)

3.24 Section 1, Column 19, prior year plus

10 o) o) =TI (g Lo i o g UL I L= 0 TP
Cumulative variation margin on terminated contracts during the year .............ccooiiiiiiiiii e
Less:

4.21 Amount used to adjust basis of hedged item

4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessreeabeesreestesassaesaans

4.23 SSAP NO. 108 @QJUSTMENLS .....coitiiiiiiiiiieie ettt ree s be et s s e s e e are s bossbessbeeaesassessaas e sreas

510 o) o) =TI (g Lo o o g UL I 1= OO
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitiiitieii ettt ettt b et saeesaeesh e e eheeehe et e e abeea bt em bt ea st ea e e she e eheeebeeabeebeen Seeseeeasesaessaesaesaessaeeaeeas

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

Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)
[DI=e (W1 i o) =T M o] E=Te (g g 11 C=To IR= 10 Lo 0L PPN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cocrueuiieeeececeeeteeeeectete et eseesctete et esesssastesesesesssaesesasssessssesesesesssssssesesssnssessesassnsnsnan 2sesesesesasnnas 37,098,468
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

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

NONE

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

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN T4......iuieieiuiueeeeiseeseeeeeesees e e see e e s ss s e seeses e e e e £ 848458282 s et b et ens s seecnsieains 1,363,401,752
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe..............cc.cueveeccucueveeeeerecceeens eeeeeenenenees 37,098,469
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s e s s s s s st et et esessas s sssesesesesnsnssnensneneneeiee s 1,400,500,221
Part D, SECHON 1, COIUMN B ..o eeeese s ees s ees e ee e e e s s e e e e e ee et e n s ss e ee s eeesees eescessenins 2,382,970,414
Part D, SECHON 1, COIUMN 7 ..o sse s s es s ee e ee e s s s s e s e e e e e e e e et e s e s s eeseaseenesnanes sesessensinais (982,470,193)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiie ettt ettt st nbe e snesnesnnnnesiees
Fair Value Check
Part A, SECHON 1, COIMM 16 ....ceieieieieereeseiseeeeseeseeseeseesessee s sseesessesseeseeee e s s e see e e eeE e84 e 8282 s e e e e e et en st enrens | eesesssnsenainns 822,755,270
Part B, SECHON 1, COIUMN 13 ...ttt ree et see bbb bbb bbb bbb bbbt bttt eee | feminessinessneasnes 51,400
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s st et et eassn s s sesesesesssssnansnsseneneneninenenes e 822,806,670
Part D, SECHON 1, COIUMN O ... eee s es st e s st ee et s e neeseanes eescssienins 2,328,700,269
Part D, SECHON 1, COIUMN 10 ....eueuieeiereececeeeeeeeeeeeeesees s eese s eas e e et ee s s s es e s e e e e e e ee e esensess s eeseeneeseeeeennes eeseenions (1,505,893,599)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt et st e sbe et e sbeenbesnesnesnnnnesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....cuieuieieiieiieietet et ss e bbb bbbttt eniee sosesinsinsineas 360,467,777
Part B, SECHON 1, COIMN 20 ......cuuieieiiiuiieiaeietieses st seesee sttt sse st e bbbt bbbttt eniee sosesinsinsneas 160,073,822
Part D, SECHON 1, COIUMN 12 ......uiiuiiuiieeiiieeiseeeeese e ees s se sttt enie | soieseansisseas 520,541,599
Total (Line 13 plus Line 14 MINUS LINE 15) ....c.eiiiiiiiiiiiiee et nnenene i
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvoveveueueieiieieeeteteieees et ss st esesesssseseseseseseasanas [eresenenseeeeas 665,558,846 |................ 234,926,687

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........ccoouiuiiieieeeecececeeeeiee ettt es s ess s st es et esessas s s sesesesesessssannsanas [eeeseneenes 5,295,769,379 |............ 7,457,283,513

3. ACCTUAN OF GISCOUNL ...ttt ettt e e ee e e e e s eseeeee e eseseseeee e e s eseeeeeeee e s e seseeeeee a2 anseseeeeeseanseseseses s s snsesesesasansnsesesassnnnns oetseesnicacecenes 1,357,975 |oie 2,461,253

4. Unrealized valuation iNCrE@SE (JECIEASE) .........c.covvevivevivereretieiieeseeteteteseseseses st e sesesesesessasesssesesesesesessasesssesesesesessssssessssssseseseses |eoeseneasnsssesesesesnnens 7,844 |

5. Total gain (I0SS) ON QISPOSAIS ........c.cciueuiieieeeteeeeeeeeee et eteteeea ettt e s as s s et s es et esesssss st s sesesesessssssassssesesesesssssssseseseseseas [oeseesesessessenenens (451,500) v (320,480)

6. Deduct consideration received 0N QISPOSAS ................c.cueveuiuiiiieeeiieiseteteseeee e et ettt eseseees et esesesesessssssesssssesesesesesssesssasaseseseans |oeseesesees 5,004,472,579 |............ 7,028,747,590

7. Deduct amortization OF PrEMIUM .............c.ceueuiuiiieeei et tetetetee e et e ettt ese e e st s st esebesesess s s et esesesesessss s ssssesesesesessssssasasesesesesesnns [sesaseseseseseseneseaensasnsanns [oesesssnneennneneneneas 44,538

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couoiiiiiiiiiiiiiaie ettt e sree b s [ereesiie s ees oaeseesee s e s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............coiiiiiiiiiii e eee [eee e ees [oaesiee s s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiieioirrererereeeeeeeeieeeeseeeeeesenens fereeeeeeieenens 867,769,965 |............... 665,558,846
11.  Deduct total Nonadmitted @MOUNLS ...t e oo e e e s e e e e e s neees [srmmnnaeees et eee e aeeennes [eeeeesee et e e
12. Statement value at end of current period (Line 10 minus Line 11) 867,769,965 665,558,846
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
07/07/1970 .......... PERMANENT _IMPROVEMENT ... i . 392,532

392,532

0399999 Totals

392,532
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal [ Disposal | Disposal brances Incurred
#3980 TIJERAS CREEK-GOLF COURSE .. |RANCHO SANTA MARGARITA ....|............ [0 ...06/12/2023 .. | TIJERAS CREEK ARCIS LLC .....evvvvvnns|onnns 30,533,821 |....ooeeeeeeeeenn | 12,739,847 |............ 3,659 [ouveeeiiiiii o [, [ECIEIe) ] R 12,615,812 |..... 26,607,556 |.......oooeeeeeees |oenns 13,991,744 |..... 13,991,744 |...... 2,762,611 |...... 2,204,162
0199999. Property Disposed 30,533,821 12,739,847 3,659 (3,659) 12,615,812 26,607,556 13,991,744 13,991,744 2,762,611 2,204,162

0399999 Totals

30 533,821 12,739,847 3,659 (3,659) 12,615,812 26,607,556 13,991, 744 13,991,744 2,762,611 2,204,162




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

[AVE|

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
356623118 ... LEACHVILLE ... . 04/05/2023 .. ... 562,750 |... ....925,265
356623126 ... . 04/06/2023 .. ... 577,875 ... .1,039,677
356623132 ... . 04/12/2023 .. ... 257,905 ... ... 412,605
356623141 ... . 04/20/2023 .. ... 574,860 |... .. 950,000
356623142 ... BEECH GROVE .. . 05/23/2023 .. ....2,160,750 |...
356623145 ... WILLIAMSTON .. . 06/22/2023 ..
356623146 .... BELLFLOWER ... . 06/26/2023 ..
356623148 ... LEACHVILLE ... . 06/22/2023 .. .
356623149 ... HILLSBORO . 06/15/2023 .. ....1 507,500 ...
356623150 . HICKORY RIDGE . . 05/11/2023 .. 603,000 |...
0199999 Mortgages in good standing - Farm Mortgages 15 128,590
218620401 LOS ANGELES 05/30/2019 889,813,761
219630201 .... ALEXANDRIA ... . 12/05/2019 .. .511,137,088
219900601 . MINNEAPOL 1S .07/30/2019 .. . 126,517,341
219900901 . ATLANTA ... . 12/19/2019 .. . 198,346, 134
220630201 . CHEVY CHASE . 11/18/2020 .. 73,432,447
220900401 .... KENSINGTON ... . 09/18/2020 .. . 112,617,624
220900501 ... SAN DIEGO .. . 11/20/2020 .. . 152,735,574
221620101 . MALDEN ... . 04/02/2021 .. 95,569, 241
221630501 . CHARLESTON ... . 10/13/2021 .. .. 62,200,396
221800101 . BOYNTON BEACH . 05/14/2021 .. . 142,563,101
221800201 . CHICAGO ... . 05/20/2021 .. . 103,000,000
221900501 . EDEN PRAIRIE . . 10/14/2021 .. .. 81,924,968
222620601 ... MENLO PARK ... . 12/13/2022 .. ...51,459, 152
222630101 ... CHAPEL HILL .. .08/10/2022 .. .. 18,531,701
223620301 ... BURL INGAVE ... . 05/30/2023 ..
223800101 ... . 06/28/2023 ..
223800201 ... TALLAHASSEE .. . . 05/25/2023 .. .. ..
523620011 VANCOUVER ... iiiietins i i ittt st s e ittt s st i eeii s e s eeaes s s s s eass s s s s senbnssessennnnsssaannns 0670172023 ..oovvven |vvinnnnniiiiiiiiiieaees 6.650 |uuvuiiiiiiiiiiiiiiii e 9,090,000 Juuuuiiiiiiiiiiiiiiiin e rriiiiees [errrriii e s 16,569,000
0599999. Mortgages in good standing - Commercial mortgages-all other 6,843,200 56,307,685 2,636,417,527
0899999. Total Mortgages in good standing 14,786,340 56,307,685 2,651,546, 117
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 14,786,340 56,307,685 2,651,546, 117
SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal

211900701 woveeeieeeeee e SCOTTSDALE ...eeeeeeeeeeeeeeni e eeenies Jeeeneeeeeeennas Ao s S 01/01/2012 06/12/2023 ... |ceeunens 29,432,607 |..eeevenneeeeeinnnns fereeeeeeemnieeneeenn Jeeerrieeeeeeinieees e e e e [ 29,206,692 [...eevvvnneieeinnis foeeeeeenieeeeeen e
211970101 ... NEW YORK . 06/01/2011 ....04/25/2023 249,988,791 |.... .250,000,000 |...
216620101 ... OTTAWA ... ....03/30/2016 ...04/03/2023 35,021,644 |.... . (1,350,970)|.... .. 33,546,466 |...




STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

AIE

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
221630201 .... oo [BLACKSBURG ....evvvvnnvevvinnnniiniinnnnnnns fooenneevevennnn VA [ 05/05/2021 ....05/31/2023 50,900,483 |.... ... 123,580 |... .... 123,580 |.. .. 51,060,000 |...
221630301 ... v [BLACKSBURG ...evvveeneeeemnnnneeeemmnnenes foeeeeeemmmee VA [ i e 05/05/2021 ....05/31/2023 48,792,390 |.... . 182,219 (... . 132,219 ..
356616343 .... . [LOVINGTON ... 12/20/2016 ....06/27/2023
356618291 .... . 05/29/2018 ....06/08/2023 ....
356619127 ... .. |FRANKLIN . 02/15/2019 ....04/19/2023
356619133 . .. |PASCO ... 01/17/2019 .. .06/08/2023
356620270 . . | CASSELTON .08/26/2020 .. .06/16/2023
356621246 . RHAME 07/20/2021 ...06/01/2023 ... T
0199999 Mortgages closed by repayment (1,350,970)
04461 . VARIOUS ... 05/18/2017
04504 . VARIOUS .02/14/2017 ..
04649 . VARIOUS .. 03/01/2017 ..
04871 . . | VARIOUS ... 06/28/2017
008948090 ... LAKE WORTH ...eeeeeeeeeeeeeeeeeeeemieeee Jeemmmeeeeeeenes Pl e el 09/25/1989 .....
008948091 ... LAKE WORTH ...eevvneeeiiiiieeeeceniinees Jevvnenneeeeen Flec e s 12/20/1994 ..... .
206630401 ... MARKHAM e eeeeen Jeemmeeeeeeenes AN e s 01/08/2007 ..... ... 258,045 |...
208630101 ... NORTH BETHESDA ...evvvvvvinineieivniinees Jvvneneeeeenee M e e e 04/05/2013 ..... ... 410,575 |...
209800701 ... QAKVILLE .eveeeeeeeeeeeeeemneeeeeeenn Jeemmeeeeeenns CANe e e et 10/01/2009 ..... ... 243,236 |...
210620401 ... SAN JOSE ..eeniiiiiineeeeenieeeeneie feenieeeeeeen O e 07/28/2010 16,155,231 |.... ... 118,283 |...
210800501 ... 12/16/2010 109, 157,265 |.... .1,158,303 |...
210970201 . .. | PEBBLE BEACH ... 10/01/2010 .. 198,371,918 |. ,643,882
211620701 . .. | SAN JOSE ... 11/04/2011 .. . 60,756,605 |. 346,040
211620702 . . | SAN JOSE .08/30/2019 .. ..36,965,464 |. 246,073
211900301 ... HOUSTON ... 09/13/2011 71,859,137 |.... .. 386,965 |...
211900302 .... .. |HOUSTON ... 09/13/2011 ...9,000,240 |....
212800101 ... BERLIN e eeeeenneeee feeeeenieeeeee D e e 06/01/2012 ...2,710,180 |....
212800201 ... S 1710 R |0 R AU R 12/14/2012 63,915,927 |.... . .
212800501 ... PITTSBURGH ...eeeeeeeeeeeeemniieeeeeeenen Jeemmmeeeeeeene PAec s e et 12/20/2012 53,100,000 |.... ... 548,422 |...
212800601 ... VARIOUS ..eeiiiiiieeccviineeeceniiees fevvninneeeeeen Ui e e 09/01/2013 194,683,593 |.... ... 365,943 [...
212900101 ... HOUSTON e eeeee e eeeeeeie Jeemmeeeeeemees T foeeenees e e 09/28/2012 62,813,671 |.... .. 333,461 |...
212970201 ... .. [NEW YORK 09/10/2012 276,402,985 |....
213620301 . .. | WALNUT CREEK .07/23/2014 .. ..43,625,231 |.
213800101 . .. | ATLANTA .06/01/2013 .. 101,016,417 |.
213900101 . .. | HOUSTON .06/27/2013 .. ..92,484,259 |.
213900301 . .. [DALLAS . .07/22/2013 .. . 53,670,376 |.
213900501 . .. |HOUSTON ... 12/13/2013 .. . 57,071,666 |.
213900601 ... .. | BEVERLY HILLS . 05/08/2014 114,092,346 |....
213900701 ... .. | FORT WORTH .. 04/01/2014 42,263,3% |....
213900702 .... .. |FORT WORTH .. 05/16/2019 -
214210101 ... .. |NEW YORK ... 11/17/2014 ... 181,939 [...
214210102 ... .. [NEW YORK .... 11/17/2014 oo 17,406 ...
214620201 ... .. | SEATTLE ... 06/17/2014 ... 420,960 |...
214620601 . .. | SEATTLE ... .06/15/2015 .. .89,467,027 N ... 431,839
214800101 . .. | WASHINGTON .. .05/22/2014 .. 180,275,625 |.
214800201 . .. | JERSEY CITY 08/01/2014 .. 187,242,824 |.
214800701 . .. | WASHINGTON .. .12/29/2014 .. . 68,632,391 |.
214900101 . .. |MCLEAN ... .06/27/2014 .. . 102,126,147 |.
214900201 .... .. |HOUSTON ... 08/22/2014 R . 132,260,355 |....
214900301 ....oevviiiiiiiiiiiis TRVING ...oivvvvvnniiiiiiniiniiiininnninees foevennnnneeeenns Ievennnnnninnnns fooneenes veeeeens fonndd 03/12/2015 ..o feeeeeeeiiiin e [ 35,870,472 [....ovvvnneiiiiiinnns Jovenneneennnn 9,365 | oo Joeennn 90865 o e o 282,033 [ i [




¢'c03

STATEMENT AS OF JUNE 30, 2023 OF THE

PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

215210201 ... [ TEMPE i e A e 10/06/2015 176,893,736 |.... ... 899,911 [...

215620201 .... . | SANTA CLARA ..o eeeeeeeeeeeeene Jeemmeeeeeeeeen CAecc [ s [ 05/26/2015 19,783,310 |.... ... 123,265 |...

215800801 ... JERSEY CITY ... 12/09/2015 127,475,567 |.... ... 476,960 |...

215900101 ... COSTA MESA 07/13/2015 ..o foniiiiinn e o 41,350,229 |.... ... 207,649 |...

215900201 .... . |PINEHURST ... 09/03/2015 191,408,670 |.... .1,040,035 |...

215900301 . .. [IRVINE ... 11/06/2015 .. . 86,819,733 |. 420,432

215900401 . .. [VARIOUS ... 1172072015 .. . 96,465,013 |. 454,831

215900501 . .. |HUNTINGTON BEACH .02/09/2016 .. . 47,509,361 |. 242,779

215900502 ... . [HUNTINGTON BEACH ... 02/09/2016 84,130,691 |.... ... 430,271 |...

215900601 ... ATLANTA ... 04/29/2016 40,888,419 |.... ... 190,715 |...

215900701 ... SAN DIEGO ..vevvvvienieiciiiieeecvvniins Jevveeneeeeeenens CAeceiis oo [ 07/21/2016 157,138,438 |.... ... 661,420 |...

216620301 ... | SAN MATEQ ..eeeeieieeeeeeeeeneeeeeeennn feeeemmmneeeeeen CAccs v e e 12/27/2016 R . 132,165,279 |.... ... 664,197 |...

216620302 .... [ SAN MATED v fevvnneeeeeenen CAecis [ e s 12/27/2016 94,245,665 |.... .. 474,426 |...

216800101 ...eeeeeerneeeeeennns [DALLAS e feeeeeeeene T [ e s 03/04/2016 74,578,321 |.... ... 327,437 |...

216800301 ... ARLINGTON ..vvvvviieeeenviieeeccvninnns Jevnneneeeeenness VA oo [ 10/20/2016 95,044,764 |.... ... 363,002 |...

216800302 .... ARLINGTON ... 10/20/2016 R . 115,085,104 |.... .. 499,874 |...

216800501 . .. | CHARLOTTE ....02/13/2017 .. . 45,611,341 |. 160,809

216900301 . .. | ROCKVILLE .. ..\D. ... 11/09/2016 .. . 52,719,466 |. 238,591

217620101 . . | NTAGARA FALLS . CAN. .. 0772172017 .. . 154,004,834 |. 592,110

217900401 ... NORTHBROOK 09/29/2017 [ IO 61,106,952 |.... .. 222,580 |...

218900701 ... . | SAN DIEGO 12/14/2018 JUR R 4,370,925 |....

219620201 .... 12/18/2019 R R 100,850,000 |....

219800101 ... 05/15/2019 [ R 18,920,650 |.... . .

219800602 .... TALLAHASSEE 12/23/2019 R IO 1,386,5% |.... ... 211,629 |...

219900501 .... .. [ CHANDLER .. 12/19/2019 N R 173,659,706 |.... 1,134,425 |...

219900801 ... . |AUSTIN ... 01/09/2020 61,621,764 |.... 412,909 |...

220500101 ... 11/12/2020 38,837,155 |.... .. 168,005 |...

221630701 . .. | CHARLOTTE A2/17/2021 .. . 10,488,631 |.

221800701 . .. | CLIFTON .08/13/2021 .. ..72,230,494 |.

222620401 . .. |OREM .... .05/24/2022 .. 124,631,514 |.

222801601 . .. | CHICAGO .01/10/2023 .. N

356616344 . .. | OXNARD . .12/12/2016 .. .. 871,707 |.

356617121 ... .. | CONNELL ... 01/25/2017

356617124 ... .. [SHELBY .... 02/02/2017

356617128 ... . JQUINCY ... 02/27/2017

356617137 ... CAMARILLO ... 03/14/2017

356617165 ... POCAHONTAS .. 05/25/2017

356617183 ... VARIOUS ... 06/09/2017

356617184 . .. | VARIOUS ... 06/09/2017 ..

356617185 . .. | VARIOUS ... 06/09/2017 ..

356617186 . .. | VARIOUS ... 06/09/2017 ..

356617187 . .. | VARIOUS ... 06/09/2017 ..

356617188 . . | VARIOUS .. 06/09/2017 ..

356617189 ... VARIOUS ... 06/09/2017

356617204 .... . 06/29/2017

356617216 ... o |EAST CHAIN oo eeeeeees feeremmmeeeeed N e e 06/21/2017

356617218 ... L |EAST CHAIN Lo e NG e e 06/21/2017

356617219 .... o [VARIOUS oo e M [ s 06/29/2017 R

356617226 .....cvvvnniiiiiiiiinnnins GABBS ...ievvvniiiiinniniiiiiiiiinnnnnnrnnnns Joevnnneneeennn Woriiininns oo o ol 06/27/2017 ovofeeeeeniines s | 1,677,858
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STATEMENT AS OF JUNE 30, 2023 OF THE

PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

356617228 .... oo [ABERDEEN ....ovvvnniviiiiinniieciiinneneees feonenneceenens Do e [ 08/03/2017 . (31)]..

356617229 ... oo [ ABERDEEN ...eeveeeeeeeeieeeeeeeeneeeeeen fmmeeeeeeenes D [ [t 08/03/2017 . (46)..

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

356617232 .... .. [VARIOUS ... 11/13/2017

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

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

356617309 . .. [ STOCKTON .. ... 1170172017 ..

356617311 . .. | BRICELYN . .. 10/26/2017 ..

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

356617317 ... . |MT PLEASANT 01/10/2018

356617320 .... . 11/14/2017

356617326 ... .. [ STANFORD .. 12/07/2017

356617328 .... . | VARIOUS ... 12/16/2017

356617336 ... . 12/07/2017

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

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

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

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

356618157 . .| ABERDEEN . .02/09/2018 ..

356618172 ... BURR OAK .. 03/29/2018

356618182 .... WOODBURN 04/20/2018

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

356618185 ... 05/23/2018

356618197 ... MILES CITY .. 03/15/2018

356618206 .... .. | FAIRFIELD ... 05/25/2018

356618215 .... . | WHEATLAND ... 05/09/2018

356618220 .... 05/02/2018

356618221 . .04/26/2018 ..

356618224 . .06/15/2018 ..

356618225 . . 05/16/2018 ..

356618234 . .. |HERON LAKE .. .06/23/2018 ..

356618235 . .. | BLACKFOOT .. 12/07/2018 ..

356618249 .... . | HANNAFORD ... 06/12/2018

356618250 ... . 06/20/2018

356618268 ... . |ENDERLIN .. 05/30/2018

356618271 ... AUSTIN 07/11/2018

356618288 ... HERON LAKE .. 07/10/2018

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

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

356618326 . .. | VARIOUS ... 10/15/2018 ..

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

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

356618339 . .. [QUINCY . .. 09/07/2018 ..

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

356618342 .... .. | GRANADA ... 09/06/2018

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

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

356618351 .... .. | VARIOUS 10/18/2018 R .. (745)|..

356618354 .....cevvuiiiiiiiiiinnnns CLAREMONT ....ivvvvinniiiiiiiiiiieiiiiinnees 10/04/2018 ... ]vevenieeens e o 4,630,942 [.....ooiiiiiiiiiiiinn i (1,426)].cevveniniiiniinnnns fovviiiiiiins o, (1,426)
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

356618363 .... fVARIOUS oo e WA e 11/15/2018 .. (33)]...

356618364 .......eueeeeeennnaeeees [OAKES oo ceeeeeeeeeen feeeeeeeeeee D [ 10/25/2018

356618378 ... 12/04/2018

356618380 ... 12/11/2018

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

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

356618388 . .. |FISHER . ... 11/16/2018 ..

356618389 . .. |BERLIN . .01/15/2019 ..

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

356618392 .... .. |GRENVILLE ... 12/17/2018

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

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

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

356618406 ........oeeeeeennnneeeenn [CONRBAD e eeeeenees eemeeeeeeeeen M [ s 01/16/2019

356618411 ... LAKE ARTHUR ...ovvvninieiiiiinenecvnien v e e s 01/07/2019

356619103 .... .. |VARIOUS ... 01/14/2019

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

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

356619123 . .. [ST JAMES . .02/21/72019 ..

356619124 .... o [BUTTERFIELD eveeeeeeeeeeeeeeeeemeeeeeeee fomeeeeeeeeee N o i e 02/21/2019

356619129 .... . [ CAMPBELLSBURG .......cevunvvvvrmmnnnnnnnnnnn Jovvmnnnnnreennnns N [ [ 01/28/2019

356619139 ....oeovveieeeeennneees [HARLEM oo [ T [ 01/15/2019

356619140 ......ovvnnivvinnnnnnenns [VARIOUS Lo [ PR o 04/03/2019

356619149 .... o [WASCO e [ O o e 04/03/2019

356619150 .... o [BRADSHAW ...ovviviieiiiiiiineeccinineees [ NEe e o 03/01/2019

356619152 .... L VARIOUS e e M [ [ 05/09/2019

356619166 .... ORLAND ... 03/14/2019

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

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

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

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

356619191 . .. | COCHRAN 07/11/2019 ..

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

356619201 .... . 04/26/2019

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

356619214 .... .. | VARIOUS 07/11/2019

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

356619218 .... 06/27/2019

356619220 . . ... 06/07/2019 ..

356619224 . CARROLLTON ... 06/17/2019 ..

356619226 . .. [BRITTON ... ... 08/07/2019 ..

356619231 . . |LASALLE ... 07/17/2019 ..

356619232 . ...06/05/2019 ..

356619234 ... 07/16/2019

356619238 ... . 10/04/2019

356619249 ... .. |WOLF CREEK .. 11/21/2019

356619251 ... .. |RICKREALL ... 08/27/2019

356619256 ... .. | VARIOUS 08/28/2019

356619272 ....oevvvviiiiiiiiinnnss [ 10/01/2019
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

356619278 .... . |ELLENDALE ... 10/03/2019 ... (8)f..

356619284 .... 12/30/2019 . (82)]..

356619285 ... 11/07/2019 .. (500)|..

356619289 ... 11/07/2019 .. (362)]..

356619292 ... 10/29/2019 .. (205)]..

356619294 . ROCKTON 11/08/2019 .. . (97)]..

356619298 . .. | MANTECA .12/13/2019 .. . (67)]..

356619301 . .. | KENNEBEC . 11/07/2019 .. (157))..

356619305 ... .. | YAZOO CITY .. 10/15/2019 .. (467)|..

356619310 .... .. | WAVELAND . 11/20/2019 . (59)|..

356619316 .... .. | GOSPORT ... 11/21/2019 . (27)..

356619317 ... .. | ANGELA .... 02/06/2020 . (24)|..

356619318 .... .. [VARIOUS ... 01/22/2020 . (87)]..

356619321 ... . | MOUNT VERNON .. 01/08/2020 . (84)]..

356619322 ... 01/03/2020 . (21)]..

356619325 ... 01/13/2020 e (7).

356619330 . .01/14/2020 .. (129)]..

356619332 . IPSI1CH 1272772019 ..

356619334 . GUTHRIE 1171272019 ..

356619336 ... . 12/19/2019

356619339 ... .. | WEST BEND ... 01/30/2020

356619341 .... .. |PETALWMA ... 12/02/2019

356619348 .... .. [COLQUITT .. 01/23/2020

356620102 .... .. |VARIOUS ... 01/16/2020

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

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

356620120 .... 04/21/2020

356620139 . .08/27/2020 ..

356620143 . .03/04/2020 ..

356620153 . .08/13/2020 ..

356620158 . .04/08/2020 ..

356620163 . .04/27/2020 ..

356620166 ... 04/09/2020

356620170 ... . 04/09/2020

356620172 ... .. |HARRISBURG .. 04/28/2020

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

356620183 ... .. [VARIOUS ... 05/27/2020

356620187 ... .. |HUGHES ... 06/10/2020

356620191 . .. | MURDOCK ... ....05/13/2020 ..

356620192 . .. |LAKE WALES ... 06/17/2020 ..

356620196 . .. |RENVILLE . .04/13/2020 ..

356620208 . .. [LYLE . .04/28/2020 ..

356620211 . .. [FRIEND . .06/27/2020 ..

356620216 .... . | ENDERLIN .. 06/23/2020

356620221 .... . 06/18/2020

356620222 ... CORNELIUS ... 07/08/2020

356620224 ... .. | MCMINNVILLE 06/05/2020

356620226 ... .. | VARIOUS 10/09/2020 N .

356620233 ......oiiiiiiiiiiiins SOUTH ENGLISH .vvvvivvvivinniiiiiinnnnns Jovvnnnnnnneenes Wi foveeeen s [l 08/24/2020 .....|eeeeeiieiinn eeviieeens [ 1,075,071
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

356620238 ... CIMIENOR Lo e N e 06/10/2020 - (12))... . (112)]..

356620239 ... HELENA <. eeeeeeeeeeeenen Jemmeeeeeeeee AR e s 06/18/2020 (17)]... e (7).

356620242 ... .. | OAKLEY .... 12/11/2020 ... (103)[... .. (103)]..

356620248 .... . | VARIOUS ... 10/01/2020 .. (460)]... .. (460)|..

356620249 ... VARIOUS ... 06/26/2020 ... (26)|..

356620252 . PASCO ... .07/09/2020 .. (191)|..

356620256 . .. | LAMOURE .06/24/2020 .. . (16)]..

356620260 . .. [LINDSAY . .. 08/18/2020 .. (205)]..

356620261 .... . FHEDERICK 08/06/2020 ... (5)|..

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

356620264 .... .. | PUKWANA 07/21/2020 . (28)]..

356620268 ... .. |VARIOUS ... 07/22/2020 .. (145)]..

356620272 ... .. [CURRIE .... 07/09/2020 ... (31))..

356620273 ... .. |PALESTINE ... 08/17/2020 ... (89)]..

356620274 ... .. |PALESTINE ... 08/17/2020 .. (258)]..

356620275 ... .. | BOARDMAN .. 07/17/2020 . (68)]..

356620276 . .. | NAPPANEE ....06/25/2020 .. . (91)]..

356620279 . .. | ABERDEEN . ... 08/06/2020 .. . (60)|..

356620282 . .. | RUNNELLS .12/23/2020 .. . (24)]..

356620283 ... . [HOWELL .... 10/05/2020 .. (195)]..

356620299 ... .. |DILLON .... 09/16/2020 ... (31))..

356620301 ... .. [BRITTON ... 09/14/2020 .. (445)|..

356620302 ... .. [BRITTON ... 09/14/2020 .. (420)]..

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

356620305 ... . 09/09/2020 . (34)]..

356620312 ... .. | BLACKFOOT ... 09/15/2020 . (10)]..

356620327 ... . [OTTER .. 01/20/2021 .. (150)|..

356620330 . .| ISMAY .. .10/28/2020 .. (444)]..

356620335 . DARLINGTON .. .09/25/2020 ..

356620337 . FORT KLAMATH .10/20/2020 ..

356620339 . VARIOUS ... .12/15/2020 ..

356620345 . DAYTON . .10/22/2020 ..

356620347 ... . | VARIOUS ... 12/16/2020

356620350 ... 02/25/2021

356620352 ... 12/14/2020

356620353 ... WESTPORT 12/14/2020

356620355 ... . |GALT ... 11/17/2020

356620357 ... .. [MENARD .... 11/17/2020

356620364 . .. [ SCHLATER .. ... 1272172020 ..

356620368 . .. |FROST ... 11/18/2020 ..

356620370 . .. [ VARIOUS .02/03/2021 ..

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

356621104 . .. [BELT .... .01/728/2021 ..

356621110 ... .. | VARIOUS 02/09/2021 .....

356621119 .... . [ MOUNT VERNON .. 02/22/2021 .....

356621121 ... 01/25/2021 .....

356621124 .... . 12/30/2020 .....

356621131 ... .. |VARIOUS ... 04/22/2021 .....

356621132 ....oiiiiiiiiiiiiiians ESTELLINE ..ovvveniiiiiiiiiiiiiiiiiies 05/19/2021 .....
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STATEMENT AS OF JUNE 30, 2023 OF THE

PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

356621140 .... oo [WARDEN v [ WA e 03/09/2021 L1,142,544 . (63)]..

356621142 .... [ CORVALLIS e eeeemnees Jeemmeeeeeeeee QR [ s [ 03/02/2021 . (41)]..

356621144 .... . 02/19/2021 . (34)]..

356621148 ... .. [MONTICELLO .. 05/06/2021

356621149 .... .. [MONTICELLO .. 05/06/2021

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

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

356621154 . .. [OUTLOOK ... .08/17/2021 ..

356621159 ... .. [VARIOUS ... 04/05/2021

356621160 ... .. |LEACHVILE ... 03/12/2021

356621164 .... . | CORVALLIS ... 04/01/2021

356621165 ... 04/14/2021

356621178 .....eenveveivinnnnenennnn [REESEVILLE wovvviiiiiiiiiiiiiiiiienieeens [ W o s 05/17/2021

356621179 ... 05/04/2021

356621183 .... 12/17/2021

356621184 .... . 05/21/2021

356621187 . .. |HUNTSVILLE .03/3072021 ..

356621189 . .. | COCHRAN .04/16/2021 ..

356621196 . .. | VARIOUS .06/12/2021 ..

356621197 ... .. |VARIOUS ... 05/12/2021

356621198 .... .. [VARIOUS ... 05/12/2021

356621199 .... .. |VARIOUS . 05/12/2021

356621200 .... . [ NEW RICHLAND . 04/15/2021

356621203 ... 05/04/2021

356621204 .... 05/04/2021

356621205 ... . 05/04/2021

356621216 .... .. [ JONESBORO 04/19/2021

356621220 . .. | VARIOUS .01/13/2022 ..

356621221 . . | WARDEN .... .05/24/2021 ..

356621223 . KLAMATH FALLS . .07/12/2021 ..

356621225 . ENDERLIN .. .06/27/2021 ..

356621227 . VARIOUS .05/18/2021 ..

356621229 ... .. | VARIOUS ... 05/14/2021

356621238 ... .. [VARIOUS ... 06/21/2021

356621241 .... . | WALDORF ... 06/15/2021

356621242 ... CAMILLA ... 07/02/2021

356621244 ... .. |BUFFALO . 07/14/2021

356621250 ... .. |FORT BENTON 07/09/2021

356621251 . . | JONESBORO .08/02/2021 ..

356621252 . VARIOUS ... 06/17/2021 ..

356621254 . ECHO .... .08/03/2021 ..

356621255 . HIGHWOOD .09/09/2021 ..

356621258 . LOST SPRINGS .09/15/2021 ..

356621259 ... 09/15/2021

356621263 ... [ TANGENT v [ QR oo s 08/09/2021

356621267 .... o [ WARM SPRINGS ....eeeeeeeeeieeemnmeeeeemnnn freeeeeemnee e AR o i e 09/15/2021

356621269 ... o [MEDFORD ..vivviiiieieiiineeeceiineeees [ N o 08/19/2021

356621273 ... o [FOREST e eeeeeenn feeeeeeeeeeee N [ 09/28/2021 N .

356621277 ...ivvvviiiiiiiiiiis ELKTON ..ovvvvveenniiiinnnnniniinnnnnnnnens Jeevvnnnnneeeenese Ml oo L 09/01/2021 ..o feeeeiiiiiinn e [ 3,571,328
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SCHEDULE B - PART 3

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

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

356621281 ... oo [TWO BUTTES .evvvieeeceiieeeeccevineees fevneeeeeceinnn 00 e s 1171072021 ... (821))... .. (521)].. .. 162,500 |...

356621282 ... oo [ TWO BUTTES e eeeemeeeee Jemmeeeeeeenen s 00 e e et 11/10/2021 [ IO .. (120))... .. (120)]..

356621284 .... .. [TIPTON .... 10/14/2021 [l R 1 179,348 |.... ... (78)|..

356621285 ... . |TIPTON .... 10/14/2021 . (721)]..

356621288 .... . 10/14/2021 .. (216)]..

356621295 . .. | WINNEBAGO .09/28/2021 .. - (77)..

356621298 . . |URBANA . 1071372021 .. . (27)..

356621300 . .. | INWooD . 1171572021 .. (151)|..

356621302 .... .| TAFT ... 12/09/2021 .. (57)]..

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

356621310 .... .. [ MONMOUTH .. 12/22/2021

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

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

356621315 ... 11/04/2021

356621316 .... 12/14/2021

356621317 ... . 12/08/2021

356621319 . .. [MT VERNON 1172372021 ..

356621320 . . | VARIOUS .03/02/2022 ..

356621323 . CURRIE . 1271472021 ..

356621329 ... VARIOUS ... 01/20/2022

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

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

356621334 ... .. | SHELBYVILLE ... 12/03/2021

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

356621338 .... . [CURRIE ... 12/14/2021

356621339 ... .. | VARIOUS ... 12/17/2021

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

356622104 . .. | VARIOUS .02/23/2022 ..

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

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

356622122 . STOCKPORT .03/20/2022 ..

356622123 . POCAHONTAS .03/08/2022 ..

356622138 .... 02/07/2022

356622152 ... 03/23/2022

356622153 ... . 02/17/2022

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

356622163 .... .. [PINGREE ... 05/11/2022

356622168 .... .. [MOSIER ... 03/17/2022

356622169 . .. [VARIOUS .04/05/2022 ..

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

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

356622182 . .. | JONESBORO .05/17/2022 ..

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

356622191 ... .. |BOZEMAN ... 05/19/2022

356622196 .... . |ELIZABETH ... 06/03/2022

356622197 ... . 06/22/2022

356622199 ... RAPID CITY .. 06/14/2022

356622202 ... .. | SANDBORN 06/17/2022

356622207 ......ccvviniiiiiiiiinnnns ENGLEVALE .ovvviiiiiiiiiiiiiiiiiinieees 06/01/2022
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PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
366622217 ..vvvvvviiiiiiiiiiiiiins STPAL weivviiviiniiiiiiieenecreneieeees v QR e e e 05/17/2022 ... feueneeeeienn e [ 703,311 |oeveiiiiiiiiis
356622222 L1 R RS ) SR ISP 07/18/2022 .... .1,658,342 |....
356622224 .. . [BURNS ... ...07/05/2022 .
356622226 07/13/2022 ...
356622227 07/12/2022 ...
356622228 .. . | FREELAND ...07/07/2022
356622229 WOODBURN ... 06/10/2022 ....
356622233 07/27/2022 ...
356622234 .. ...09/01/2022 .
356622243 09/06/2022 ...
356622244 09/08/2022 ...
356622249 .. . |REVILLE . ...10/11/2022
3566622251 JORDAN 09/12/2022 ...
356623132 ENGLEVALE .... 04/12/2023 ...
522900011 CARLSBAD 06/23/2022 ... . .6,268,483 |....
0299999. Mortgages W|th partial repayments 5,801,735,040 487,902 21,558,603 (21,070,701) 3,243,595 39, 700 410
0599999 - Totals 6,225,425,264 709,108 21,558,603 (20,849,49) 1,892,625 461,964,975
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STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 AEA MEZZANINE FUND |1 . | NEW YORK ... .| AEA MEZZANINE MANAGEMENT LP ... . . eeeeeens |-...08/15/2010 ... 41,586 ... 796,565 |... ..5.020
000000-00-0 . ..| ALTAS PARTNERS HOLDINGS II1 LP TORONTO .. ALTAS CORPORATION .. ..05/06/2022 . . 146,684 |.. .. 49,605,562 1.200
000000-00-0 ALTAS PARTNERS HOLDINGS, L.P. .... GRAND CAYMAN . .| ALTAS PARTNERS . |....04/14/2016 ... 21,455 ...631,476 |... .. 1.710
000000-00-0 APOLLO INFRASTRUCTURE OPPS FUND 11, L.P. . NEW YORK ... .| APOLLO ... ....00/30/2021 ... 20,387,685 .. 38,234,635 |... .. 3.750
000000-00-0 . ..| ARDIAN SECONDARY FUND VII, L.P. .... EDINBURGH ARDIAN . ..12/18/2015 . .160,017 |.. .. 12,397,637 1.670
000000-00-0 ARDIAN SECONDARY FUND VITI B, L.P. ... EDINBURGH ...|ARDIAN ... o |- 12/13/2018 ... .... 299,683 .. 18,587,653 |... .. 1110
000000-00-0 ARES CLIMATE INFRASTRUCTURE PARTNERS, L.P. .. LOS ANGELES .| ARES CIP MANAGEMENT ....08/03/2020 ... . 7,420,924 .. 11,583,203 |... .. 1110
000000-00-0 . ..| ARISTOTLE CAPITAL MANAGEMENT LLC ... LOS ANGELES .. ARISTOTLE CAPITAL MANAGEMENT LLC ..04/12/2023 . B R O O Ot ..12.600
000000-00-0 . ..| ARLINGTON CAPITAL PARTNERS VI, LP .. CHEVY CHASE .. ARLINGTON CAPITAL GROUP VI, L.L.C. ..04/29/2022 . .3 . 6,494,163 .. 43,505,837 1.540
000000-00-0 . ..| ASF TOWER |1 CO-INVEST B LP . ST HELIER .. ASF TOWER 11 CO-INVEST B LP ...... ..05/24/2023 . S 3,182,819 [ .. .. 11,976,448 3.500
000000-00-0 . ..| ASTORG MID-CAP FUND ........ LUXEMBOURG . ASTORG ASSET MANAGEMENT, S. ..04/20/2021 . .3 . 2,232,637 |.. 9,092,981 1.350
000000-00-0 . ..| ASTORG PARTNERS VII, L.P. . |PARIS ... ASTORG ASSET MANAGEMENT, S. ..12/17/2018 . .3 . 1,622,219 |.. 1,748,377 0.640
000000-00-0 ASTORG PARTNERS VIII, L.P. .. LUXEMBOURG . ...| ASTORG ASSET MANAGEMENT, S. .|....02/01/2022 ... |...... 3 ... 14,771,295 .. 25,879, . ... 1.470
000000-00-0 ATLAS CAPITAL RESOURCES I11 L.P. GREENIICH .| ATLAS HOLDINGS, LLC .. ....04/06/2018 ...[...... 3 .... 1,078,486 ... 9,785,839 |... .. 1.240
000000-00-0 . ..|ATLAS CAPITAL RESOURCES IV LP .... GREENIICH ATLAS HOLDINGS, LLC .. ..03/26/2021 . .3 . 6,154,985 |.. .. 17,704,020 1.240
000000-00-0 . ..|BANNER RIDGE SECONDARY FUND I, L.P. NEW YORK BANNER RIDGE FUND |11 GP, LLC ... ..10/29/2019 . .3 ...(827,890).. .. 18,761,400 4.000
000000-00-0 BANNER RIDGE SECONDARY FUND V (T) LP .... NEW YORK ... ..| BANNER RIDGE SECONDARY FUND V (T) LP ... . |....02/04/2023 ... 3 (3,391,959) ..70,448,799 |... ...5.860
000000-00-0 BCP INFRASTRUCTURE FUND, LP . BATON ROUGE .|BCP INFRASTRUCTURE FUND GP, LP .. ....08/19/2021 ... ....638,881 .. 33,490,612 |... ...9.300
000000-00-0 . ..| BERTRAM CAPITAL V LP FOSTER CITY BERTRAM CAPITAL V LP ..01/19/2023 . . 185,000 |.. .. 49,815,000 4.000
000000-00-0 BIRCH HILL EQUITY PARTNERS VI . TORONTO ...|BIRCH HILL EQUITY PARTNERS MGMT . . |--..02/04/2020 ... ... 144,116 .. 19,453,4% |... ...2.69
000000-00-0 BLACKROCK US CRE DEBT FUND - C7 LP ... NEW YORK ... .| CARBON VII GP LLC ....02/23/2022 ... ...28,767,711 .. 73,328,314 |... ...9.800
000000-00-0 . ..|BREGAL SAGEMOUNT 1V, LP NEW YORK BREGAL SAGEMOUNT JERSEY LIMITED ..05/17/2022 . . 2,367,700 |.. .. 45,225,223
000000-00-0 BROOKF [ELD CAPITAL PARTNERS VI LP .. NEW YORK ... ..| BROOKFIELD CAPITAL PARTNERS VI GP LLC . .|....08/01/2022 ... .... 186,986 .. 40,351,542 |...
000000-00-0 BROOKF IELD INFRASTRUCTURE FUND V-B, L.P. . .. |NEW YORK ... .| BROOKFIELD INFRASTRUCTURE FUND V GP LLC .. ....09/30/2022 ... . 1,274,632 .. 42,725,368 |...
000000-00-0 . ..|BROOKFIELD REAL ESTATE FINANCE FUND VI . . [NEW YORK BROOKF IELD RE FINANCE FUND VI GP .. .. 1273172021 . 11,789,134 |.. . 144,360,827
000000-00-0 CAPVEST EQUITY PARTNERS 1V LONDON ...| CAPVEST PARTNERS LLP . |--..06/29/2018 ... ....585,875 ...9,681,789 |...
000000-00-0 CARLYLE RENEWABLE AND SUSTAINABLE ENERGY FUND, S.C.Sp. WASHINGTON . .| CRSEF LUX GP, S.A.R.L. . ....12/17/2020 ... (1,492,073) 8,254,402 |...
000000-00-0 . ..[CATALYST INVESTORS IV NEW YORK ... CATALYST INVESTORS ..02/13/2015 . .(28,331)].. ...919,044
000000-00-0 CLEARLAKE CAPITAL PARTNERS V, L.P. ... SANTA MONICA .... ..| CLEARLAKE CAPITAL PARTNERS . e 1172272017 L .... 269,282 3,528,926 |...
000000-00-0 CLEARVIEW CAPITAL FUND V, L.P. ....evvvnnnes STAMFORD .| CLEARVIEN CAPITAL FUND V GP ... ....02/16/2022 ... .... 3,028,577 41,071,423 |...
000000-00-0 . ..|CLIMATE ADAPTIVE INFRASTRUCTURE FUND LP .. MILL VALLEY CAl GP LP .. 1073172022 . . 5,750,524 |.. .. 28,494,750
000000-00-0 CRESTLINE OPPORTUNITY FUND V ONSHORE T/STE, L.P. FORT WORTH ... ..| CRESTLINE OPPORTUNITY V GP LLC .. . |--..06/01/2022 ... .... 5,672,377
000000-00-0 DC TRIDENT HOLDINGS | BOCA RATON ... .|DC TRIDENT HOLDINGS GP ....04/01/2022 ... .... 148,508
000000-00-0 . ..|DIGITALBRIDGE PARTNERS |1, LP . BOCA RATON . DIGITAL COLONY Il GP, LLC . 12/1772021 . . 1,925,146 |..
000000-00-0 EURO CHOICE V11 SCS GENEVE ...|UNIGESTION GP S.A.R.L. .... . |....02/28/2019 ... .... 832,331
000000-00-0 FORTRESS CREDIT OPPORTUNITIES FUND V NEW YORK ... .| FORTRESS INVESTMENT GROUP LLC ... ....03/01/2019 ... .... 353,872 .
000000-00-0 . ..|FORTRESS CREDIT OPPS FUND V EXPANSION (A) NEW YORK FORTRESS INVESTMENT GROUP LLC ..05/29/2020 . . 1,120,228 |.. .. 23,160,884
000000-00-0 . ..|FORTRESS LENDING FUND 111 (A), LP ....... NEW YORK FLF FUND I'11 GP LIMITED .. ..08/12/2022 . ...(920,027)].. .. 20,671,592
000000-00-0 GLENDOWER CAPITAL SECONDARY OPPS FUND V-P ... LONDON ...| GLENDOWER CAPITAL LLP . |-...04729/2021 ... . 1,514,133 .. 35,042,982 |...
000000-00-0 GLOBAL RENEWABLE POWER INFRASTRUCTURE FUND 11 .. GRAND CAYMAN . .| BLACK ROCK GRP Il1 (GENPAR) LLC . ....03/31/2021 ... .... 5,275,756 ..21,895,610 |...
000000-00-0 . ..|HARBERT INFRASTRUCTURE FUND VI, L.P BIRMINGHAM . HIF VI GP, LLC ........ ..09/30/2022 . . 4,946,820 |.. 5,777,102
000000-00-0 . ..[HARK CAPITAL IV LP . NEW YORK HARK CAPITAL IV LP ..02/02/2023 . . 2,868,852 |.. .. 22,131,148
000000-00-0 . ..|HARVEST PARTNERS IX LP . NEW YORK HARVEST PARTNERS ... 1271772021 . . 4,445,887 |.. .. 42,748,015
000000-00-0 . ..|HARVEST PARTNERS STRUCTURED CAPITAL FUND . NEW YORK HARVEST PARTNERS ... ..08/07/2015 . .. 32,635 |.. 2,561,208
000000-00-0 . ..|HPS STRATEGIC INVESTMENT PARTNERS V LP . NEW YORK ... HPS STRATEGIC INVESTMENT PARTNERS V GP LP .. 11/04/2022 . . 1,679,101 |.. .. 34,363,247
000000-00-0 . ..| INDUSTRY VENTURES SECONDARY X, L.P SAN FRANCISCO INDUSTRY VENTURES ..07/17/2020 . .5,102,647 |.. 5,672,618
000000-00-0 . ..| INDUSTRY VENTURES SECONDARY X, L.P SAN FRANCISCO INDUSTRY VENTURES ..12/18/2020 . . 1,700,882 |.. 1,890,873
000000-00-0 . ..|KELSO INVESTMENT ASSOCIATES XI, LP NEW YORK ... KELSO GP IX, L.P. . ..02/18/2022 . . 452,302 |.. .. 45,757,322
000000-00-0 KINDERHOOK CAPITAL FUND 7 LP ... | NEW YORK ... .. | KINDERHOOK CAPITAL ... . |....10721/72021 ... ....699,340 .. 35,146,072 |...
000000-00-0 KKR GLOBAL INFRASTRUCTURE INVESTORS IV SCSP ... . | GRAND CAYMAN ... .| KKR ASSOCIATES INFRASTRUCTURE 111 . ....05/24/2021 ... . 6,721,298 .. 23,137,305 |...
000000-00-0 . ..|LANDMARK EQUITY PARTNERS XIV .. SIMSBURY LANDMARK PARTNERS .........cevvvvvvenns ..03/10/2008 . .. 22,840 |.. 1,955,405
000000-00-0 LIVINGBRIDGE 7 LP LONDON .|LIVINGBRIDGE 7 GENERAL PARTNER LLP .. ...05/29/2020 ... .... 840,441 .. 15,014,699 |...




1'€03

STATEMENT AS OF JUNE 30, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 LOCUST POINT PRIVATE CREDIT FUND III, LP .... RED BANK ... .|LCP GP 111, LLC . ¢ eeeeeens |-...09730/2022 ... .... 8,994,491 .. 31,138,527 |...
000000-00-0 . ..|MARTIS PARTNERS IV, LP WASHINGTON . MARTIS PARTNERS IV GP, LLC . ..03/31/2022 . .2,977,703 |.. .. 37,349,916
000000-00-0 MCP OPPORTUNITY SECONDARY PROGRAM V., L.P. ... BAAR ...|MONTANA CAPITAL PARTNERS AG ... . |....08/06/2020 ... .... 5,917,859 .. 28,354,477 |...
000000-00-0 NOVA INFRASTRUCTURE FUND I, LP NEW YORK ... .|NOVA INFRASTRUCTURE GP I, L.P. .. ....04/27/2022 ... . 2,519,436 .. 18,665,379 |...
000000-00-0 . .| NOVACAP TMT V ..oooeeeiiiins LONGUEUIL NOVACAP MANAGEMENT INC ...... ..05/26/2017 . ... 367,427 |.. ... 765,877
000000-00-0 . ..|ONE EQUITY PARTNERS VIII LP . NEW YORK ... OPEP VI11 GENERAL PARTNER, L.P. ...... ..01/07/2022 . 12,037,266 |.. 8,197,336
000000-00-0 . ..|PEMBERTON STRATEGIC CREDIT FUND 111 SENNINGERBERG PEMBERTON STRATEGIC CREDIT GP Il S.A. R.L . ..06/30/2022 . . 453,542 |.. 2,350,879
000000-00-0 . ..|PINEBRIDGE STRUCTURED CAPITAL I11 .... NEW YORK ... PINEBRIDGE INVESTMENTS LLC . ..06/12/2015 . .205,465 |.. 4,589,521
000000-00-0 . ..|RIDGEWOOD WATER & STRATEGIC INFRASTRUCTURE FUND |1 LP MONTVALE RIDGEVOOD WATER & STRATEGIC INFRASTRUCTURE FUND I LP ... ..02/17/2023 . . 4,448,618 |.. .. 45,551,382
000000-00-0 . ..|ROCKET GLOBAL INNOVATION TRUST (FUND 1) BERTRANGE ROCKET INTERNET CAPITAL PARTNERS LUX S.AR.L ..03/31/2022 .
000000-00-0 . ..| STONEPEAK INFRASTRUCTURE FUND IV LP .. NEW YORK STONEPEAK ASSOCIATES IV LLC ..12/10/2021 . .. 40,527,815
000000-00-0 . ..| STRATEGIC PARTNERS FUND IV, L.P. ... NEW YORK STRATEGIC PARTNERS ... ..04/07/2008 . .3 .3,598,495
000000-00-0 STRATEGIC PARTNERS FUND V, L.P. .... .. |NEW YORK ... ..| STRATEGIC PARTNERS ... . |--..09/30/2010 ...|...... 3 9,010,532 |...
000000-00-0 STRATEGIC PARTNERS FUND VI, L.P. ... . | NEW YORK ... .| STRATEGIC PARTNERS ... ....03/28/2014 ... |...... 3 , ...6,851,378 |...
000000-00-0 . ..| STRATEGIC PARTNERS FUND VII, L.P. .. NEW YORK STRATEGIC PARTNERS ..08/11/2016 . .3 .362,160 |.. .. 10,070,458
000000-00-0 . ..| STRATEGIC PARTNERS INFRASTRUCTURE 111, L.P. NEW YORK STRATEGIC PARTNERS ..06/26/2020 . .3 . T47,208 |.. .. 31,839,633
000000-00-0 STRATEGIC PARTNERS IX LP NEW YORK ... ..| STRATEGIC PARTNERS ... .|....02/18/2022 ... |...... 3 . 3,221,193 .100,552,781 |...
000000-00-0 STRATEGIC PARTNERS FUND VIIT, L.P. ... NEW YORK ... .| STRATEGIC PARTNERS ... ....12/21/2018 ... [...... 3 . .. 11,634,491 |... .
000000-00-0 . ..| STRATEGIC PARTNERS FUND VIII, L.P. ... NEW YORK STRATEGIC PARTNERS ... ..12/21/2018 . .3 .. 24,432,430 0.450
000000-00-0 . ..| TIGER GLOBAL PRIVATE INVESTMENT PARTNERS XV LP NEW YORK ... TIGER GLOBAL PIP MANAGEMENT XV, LTD. ..03/18/2022 . .3 0.590
000000-00-0 TOP TIER VENTURE VELOCITY FUND 4, LP SAN FRANCISCO ... ..| TOP TIER CAPITAL PARTNERS LLC . |....06/3172022 ... |...... 3 .... 1,639,907 ...5.710
000000-00-0 TZP SMALL CAP PARTNERS |1 LP . [NEW YORK ... .| TZP SMALL CAP PARTNERS |1 LP .. ....02/14/2019 ... {...... 3 ....200,666 ... 4.000
000000-00-0 . ..| WARNICK EUROPEAN OPPORTUNITIES FUND |11 LONDON ... WARWICK CAPITAL PARTNERS .... ..08/20/2020 . .2 . 1,178,270 |.. 3.330
000000-00-0 .........|WIND POINT PARTNERS X-A LP CHICAGO .. [ WIND POINT X ADVISORS, LLC . ...10/21/2022 ... 3 ... 2,312,875 . 2.940
1999999. Joint Venture Interests - Common Stock - Unaffiliated 123,981,970 211,818,630 1,756,794,001 XXX
000000-00-0 PACIFIC CO-INVEST CREDIT FUND | NEWPORT BEACH ... .| INTERNALLY FORMED .... ....04/15/2019 ... 2 ... 114,473 ..10,852,784 |... 100.000
000000-00-0 . ..|PACIFIC CO-INVEST CREDIT FUND Il L.P. NEWPORT BEACH INTERNALLY FORMED . ..03/02/2022 . .2 (627,352) |.. .. 40,444,855 100.000
000000-00-0 PACIFIC CO-INVEST OPPORTUNITIES FUND | .... NEWPORT BEACH ... ..| INTERNALLY FORMED .... o |--..01/25/2019 ... |...... 3 .... 833,502 ... 4,424,847 |... .. 100.000
000000-00-0 PACIFIC CO-INVEST OPPORTUNITIES FUND I1 ... NEWPORT BEACH ... .| INTERNALLY FORMED .... ....05/11/2021 ... |...... 3 11,841,355 .. 36,010,400 |... ..83.970
000000-00-0 . ..|PACIFIC PRIVATE CREDIT FUND I ... NEWPORT BEACH INTERNALLY FORMED . ..07/01/2016 . .2 ..53,178,011 .. 75.79
000000-00-0 . ..|PACIFIC PRIVATE CREDIT FUND V . NEWPORT BEACH INTERNALLY FORMED . ..05/26/2021 . .2 .184,015,880 100.000
000000-00-0 PACIFIC PRIVATE EQUITY FUND | .... NEWPORT BEACH ... ..| INTERNALLY FORMED .... o 1273172013 ... 3 . ..24,880,851 |...
000000-00-0 PACIFIC PRIVATE EQUITY OPPS FUND 11 ... NEWPORT BEACH ... .| INTERNALLY FORMED .... ....10/17/2017 ... 3 .. 13,625,052 . 190,397,305 |...
000000-00-0 . ..|PACIFIC PRIVATE EQUITY OPPS FUND IV .. NEWPORT BEACH INTERNALLY FORMED . ..03/06/2019 . .3 29,562,617 |.. .221,885,504
000000-00-0 . ..|PACIFIC PRIVATE EQUITY OPPS FUND V, LP . NEWPORT BEACH INTERNALLY FORMED . ..07/14/2021 . .3 49,692,698 |.. .353,831,501 100.000
000000-00-0 . ..|PACIFIC PRIVATE FEEDER FUND II, LP ... NEWPORT BEACH INTERNALLY FORMED . ..06/28/2018 . .3 L4322 . .. 15,694,227 ..36.710
000000-00-0 . ..|PACIFIC PRIVATE FEEDER FUND III, LP NEWPORT BEACH INTERNALLY FORMED . ..06/21/2019 . .3 . 262,694 |.. 7,238,917 ..30.610
000000-00-0 . ..|PACIFIC PRIVATE FEEDER FUND IV, LP NEWPORT BEACH INTERNALLY FORMED . .. 12/22/2020 . .3 . 764,899 |.. .. 10,133,624 ..23.080
000000-00-0 .........|PPFA CREDIT OPPORTUNITIES FUND | LP .. NEWPORT BEACH ... .| INTERNALLY FORMED ... ...07/31/2020 ... 2 . 1,247,753 ... 5,074,378 |... ... 9.640
2099999. Joint Venture Interests - Common Stock - Affiliated 148,081,137 1, 158,063,084 XXX
000000-00-0 ......... |BLACKSTONE PROPERTY PARTNERS L.P. ..ocovviiiiiiiiiiiiiiiiiiiiiiiiieeeees |NEW YORK oo e 1) PP |BLACKSTONE PROPERTY ASSOCIATES L.P. ..ooovvvviiiiiiiiiiienenns | ................... |....06/30/2022 | ............................................................ 216,701 [oueveeeiiiiiiiiiiiiiiiiiiiiins foeeieiiiiiiiiiiiieeeeeeeeeeees [ 1.000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 216,701 XXX
69388#-10-3 ......... |PACIFIC ASSET HOLDINGS ....vvvvvueesussssnnnsisssisssssssssssssnssssnnennennnns |NEWPORT BEACH ...oovviiiiiiiiiiieieeeeeeeee | CA....c... | INTERNALLY FORMED ......coooiiiiiiiiiiiiiiiiiiieiieeceeeeeee | ................... |....12/31/1997 | ....................................................... 241,964,334 | i e, 100.000
2299999. Joint Venture Interests - Real Estate - Affiliated 241,964,334 XXX
000000-00-0 ......... | IMPACT MORTGAGE OPPORTUNITIES FUND ......ccvvvvvvviiiiiiiiiiiiiiiiiiiennes |SAN FRANCISCO ..oovvveeeeiiiiiieieeeeeeeeeeee o CA....c... | IMPACT COMMUNITY CAPITAL, LLC ..ooooiiiiiiiiiiiiiiiiieiiee | ................... |....01/31/2021 | ............................................................ 158,147 [ v, 38,613,318 |................ 92.820
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 158, 147 38,613,318 XXX
638671-AL-1 ......... |NATIONWIDE MUTUAL INSURA NT 144A ........ccciiiiiiiiiiiiiiiiiiiiinnnses |COLUMBUS .............................................. [0 |NATIONWIDE INVESTMENT SERVICE CORP ......cceevvvvviiiineinenens | ................... |....12/01/2016 | ......................................................... 6,473,550
2799999. Surplus Debentures, etc - Unaffiliated 6,473,550
00751K-D*-4 ......... ADVANCE STORES COMPANY INC ......eevniiiiiiiiiiiiiii e ROANOKE .. .| ADVANCE AUTO PARTS INC ... .|....07/20/2015 ...|..... .. 12,275,006
053332-A-1 ..| AUTOZONE, INC. ... MEMPHIS .. AUTOZONE ... .. 11/29/2010 . 46,272,786 |..
231021-D*-4 .. .| CUMMINS INC 8VCS . COLUMBUS . .| CUMMINS INC . .. |....06/01/2021 ... ... 35,934,710
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369604-E#-6 ......... GENERAL ELECTRIC ..ooeeeiiiiiiiiieieeecc e FAIRFIELD ooooeieiiii GENERAL ELECTRIC CO ..oevvvvveieiieieiiiiccciicccccccceccccecceeees o ceeeeeen o OSVLVT/: 7 O F P R 34,286,427 [ [ |
68555C-CF4 .........|GENERAL MILLS MINNEAPOLIS .. .| GENERAL MILLS INC . ... 12/17/2021 ... ..115,417,853
372460-E#-8 . ..| GENUINE PARTS SVCS . ATLANTA ... GENUINE PARTS CO ... ..00/15/2021 . . 8,114,666 |..
438516-C*-5 . .. | HONEYWELL INTL SVCS .. CHARLOTTE .. HONEYWELL INTL INC ..04/29/2020 . 50,314,206 |..
68560*-AA-7 . ..|KEURIG DR PEPPER INC SVCS . BURLINGTON . KEURIG DR PEPPER INC . ..06/07/2022 . 22,931,099 |..
713448-C*-7 .........|PEPSI CO WORKING CAP FIN PROG .... ... | PURCHASE ... ..|PEPSICO INC ....09/08/2016 ... ..214,908, 362
06055H-A*-4 .........[PFIZER INC SVCS AGMT | - BOA .. . | NEW YORK ... ..|PFIZER INC .|....06/07/2022 ... ... 37,893,121
742718-H*-3 .........|PROCTOR & GAMBLE SVCS CINCINNATI . ..|PROCTER & GAMBLE CO .. .|--..06/17/2016 ... ..297,131,559
87612E-E#-9 . ..| TARGET CORP SVCS MINNEAPOLIS .. ..| TARGET CORPORATION . |.-..06/19/2020 ... ... 23,074,305
252498-AA-4 .........|DIAGEO NORTH AMERICA INC .. .. |NEW YORK .| DIAGEO NORTH AMERICA INC .... . |--..00/28/2022 ... ...65,709,561
548661-E#-0 ......... LOWES COMPANIES INC ...oeoiiiiiiiiiiiiiiiiiiie e MOORESVILLE LOWES COMPANIES INC ....ooeiiiiiiiiiiiiiiiiiiiiieiiiieeeceeeccecees o ceeeees ...03/13/2023 ... |oeeien e | | 52,204,369 |..eevieriiiiiiiiiiiiiiiiiiiiis e [
4599999. Working Capital Finance Investment - Unaffiliated 1,016,468,031 XXX
08891*-10-5 ......... |BID 111 NOTE ISSUER LP EQUITY INT ..oooiiiiiiiiiiiiiiiiiiiiiiiieeceeee |NEW YORK oo | ....... 1) PP |BRO0KFIELD ................................................................................. .08/08/2022 ... |ouvvvee ceeeee | | 5,113,253 [..evveeiiiiiiiiiiiiiiiiiiiiins fooniiiiiiiiiiiiiiicciniieieees i
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 5,113,253 XXX
000000-00-0 ......... CHURCHILL STATESIDE SOLAR FUND XXVI .oooviiiiiiiiiiiiiiiiiieeeeeeeeees CLEARWATER . JFL. ..| CHURCHILL STATESIDE .. . |....10/08/2021 ...
000000-00-0 ......... CHURCHILL STATESIDE SOLAR TAX CREDIT FUND XXVIII, LLC - STRATFORD |CLEARWATER . JFL. ..| CHURCHILL STATESIDE .. . |--..08/03/2022 ... 12,476,278
000000-00-0 ......... CHURCHILL STATESIDE SOLAR TAX CREDIT FUND XXXV, LLC .... CLEARWATER . JFL. ..| CHURCHILL STATESIDE SOLAR TAX CREDIT FUND XXXV, LLC ...... . |...06/22/2023 ...
000000-00-0 ......... CHURCHILL STATESIDE SOLAR TAX CREDIT FUND XXXVI, LLC ... CLEARWATER . JFL. ..| CHURCHILL STATESIDE SOLAR TAX CREDIT FUND XXXVI, LLC ..... o |--..06/22/2023 ...
000000-00-0 ......... MISSOURI TAX CREDIT FUND LP .... ST LoUIS ... . Mo ..|MISSOURI EQUITY INVESTORS LLC . |-... 1270972022 ... . 1,140,000
000000-00-0 ......... SUGAR CREEK REALTY LLC - GA ... ST LOUIS ... . Mo ..| SUGAR CREEK REALTY . |- 1270972022 ... ....920,000
000000-00-0 ......... SUGAR CREEK REALTY LLC - NE ... ST LOUIS ... . Mo .| SUGAR CREEK REALTY LLC - NE ....04/17/2023 ...
000000-00-0 . ..| SUGAR CREEK REALTY LLC - OK . ST LOUIS ... M. SUGAR CREEK REALTY ... ..12/09/2022 . .276,000 |..
000000-00-0 USB RETC FUND 2022-2, LLC . MINNEAPOL 1S LIN ] U.S. BANCORP ...viviiiiiiiiiiiiiiiiiiiiiiiiiiiceeic e ...08/05/2022 ... |..... .. 35,777,719
5899999. Any Other Class of Assets - Unaffiliated 2,398, 166 50,619,479 199,669, 163
6099999. Total - Unaffiliated 126,380, 136 1,290,867,791 1,995,076, 482
6199999. Total - Affiliated 390,045,471 1,158,063,084
6299999 - Totals 126,380, 136 1,680,913,262 3,153, 139, 566
SCHEDULE BA - PART 3
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000000-00-0 ..... AEA MEZZANINE FUND 11 ..eovvvvvnnnnnnnnnnnnnnnnes NEW YORK ..oeveeveeeenniininiiiinnns |ooeeenns L) PP NORMAL DISTRIBUTION ......ccvveennnnnnnnnens ....03/15/2010 ...|....06/30/2023 ...|....... 347,340 oo oo e e o Lo o, 347,340 |....... 347,340 oo o e e
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000000-00-0 ..... APOLLO INFRASTRUCTURE OPPS FUND 11, L.P. .... |NEW YORK ... ....| NORMAL DISTRIBUTION ... ....00/30/2021 ...|....06/30/2023 ...|....... 242,810 |... e el 242,810 |l 242,810 |...
000000-00-0 ..... ARDIAN SECONDARY FUND VIT, L.P. .... EDINBURGH . | NORMAL DISTRIBUTION ..12/18/2015 . .06/30/2023 .. .937,851 937,851

EDINBURGH . | NORMAL DISTRIBUTION ... ...12/13/2018 ...}....06/30/2023 ...|.

000000-00-0 ..... ARDIAN SECONDARY FUND VITI B, L.P. ... .626,759 |... ...... 626,759 |...

....04/12/2023 ...|..--06/30/2023 ...|.... 1,592,889 |...

000000-00-0 ..... ARISTOTLE CAPITAL MANAGEMENT LLC .. LOS ANGELES .. ... | NORMAL DISTRIBUTION ... E .. 1,592,889 |.... 1,592,889 |...

000000-00-0 ..... ATLAS CAPITAL RESOURCES 111 L.P. GREENWICH .. .| NORMAL DISTRIBUTION ..04/06/2018 . .06/30/2023 .. 7,546,116 K . . 7,546,116 |.... 7,546,116

000000-00-0 ..... ATLAS CAPITAL RESOURCES IV LP . GREENNICH .| NORMAL. DISTRIBUTION ... ...03/26/2021 ...|....06/30/2023 ...|....... 938,722 |... .. O R 938,722 |....... 938,722 |...
AVANATH AFFORDABLE HOUSING RENAISSANCE FUND

000000-00-0 ..... IRVINE ... ... | NORMAL DISTRIBUTION ... ... 12/31/2022 ...|....06/30/2023 ...|....... 166,612 |... .. O R 166,612 |....... 166,612 |...

000000-00-0 ..... BANNER RIDGE SECONDARY FUND V (T) LP NEW YORK . .| NORMAL DISTRIBUTION .06/30/2023 .. .. 43,046 .. 43,046 |. . 43,046

375,083 |.
1608726 |

000000-00-0 ..... BENEFIT STREET SENIOR SECURED OPPS FUND
000000-00-0 ..... BLACKROCK US CRE DEBT FUND - C7 LP ...

NEW YORK .
NEW YORK .

.| NORMAL. DISTRIBUTION
.| NORMAL DISTRIBUTION

.06/30/2023 ..
.06/30/2023 ..

.375,083
1,608,726

375,053
1,608,726

000000-00-0 ..... BRENTWOOD ASSOCIATES PRIVATE EQUITY V LOS ANGELES .| NORMAL. DISTRIBUTION .06/30/2023 .. . 169,329 169,329
000000-00-0 ..... BROOKFIELD CAPITAL PARTNERS VI LP . .. | NEW YORK . .| NORMAL DISTRIBUTION .06/30/2023 .. .. 15,962 . 15,962
000000-00-0 ..... BROOKFIELD INFRASTRUCTURE FUND V-B, L.P .. |NEW YORK ... .| NORMAL. DISTRIBUTION ... ...06/30/2028 ...|........ 17,699 |... 17,699

CARLYLE RENEWABLE AND SUSTAINABLE ENERGV
000000-00-0 ..... FUND 11, §.C.Sp.
000000-00-0 ..... CATALYST INVESTORS
000000-00-0 ..... CLEARLAKE CAPITAL PARTNERS V, L.P.
000000-00-0 ..... CLIMATE ADAPTIVE INFRASTRUCTURE FUND LP
000000-00-0 ..... COLLER INTERNATIONAL PARTNERS VI, LP .
000000-00-0 ..... COLLER INTERNATIONAL PARTNERS VII, LP .
CRESTLINE OPPORTUNITY FUND V' ONSHORE T/STE

LUXEMBOURG .
NEW YORK ...

SANTA MONICA .
MILL VALLEY ..
GEORGE TOWN
GEORGE TOUN ..

. | NORMAL DISTRIBUTION .
.| NORMAL DISTRIBUTION
.| NORMAL. DISTRIBUTION
.| NORMAL DISTRIBUTION .06/30/2023 ..
.| NORMAL DISTRIBUTION . . .06/30/2023 ..
. | NORMAL DISTRIBUTION ... .. [-...06/12/2015 ...|....06/30/2023 ...|.

.06/30/2023 ..
.06/30/2023 ..
.06/30/2023 ..

.5,114,074
1,169,416
. 425,207
.1,549
.405,000
.675,940 |...

5,114,074 |.... 5,114,074
1,169,416 |.... 1,169,416
425,297
, ...1,549
405 000 | 405,000
675,940 |....... 675,940 |...

000000-00-0 ..... L.P. . | FORT WORTH ... NORMAL DISTRIBUTION ... ....06/01/2022 ...|....06/30/2023 ...|........ 41,280 [..eeveriiriiiiis Joniiiiieniiis Joeiiiieeeeei e e e e 41,280 |........ 41,280

000000-00-0 ..... DIGITALBRIDGE PARTNERS I, LP . .. | BOCA RATON ... NORMAL DISTRIBUTION ... o fere 1274772021 L. ..0.06780/2023 .. ... 91,395 [eiiiiiin e [ e e e 91,3% |........ 91,3%

000000-00-0 ..... ESD MANAGEMENT V' .o LONDON .o NORMAL DISTRIBUTION ...cceeeiiiiieeiiiiees ....03/11/2016 ...|....06/30/2023 ...|.......859,805 |..ceoerririiiis Joeniiiiiiiiiis e oo [ e e 859,805 |....... 859,805 |...eeeniiiiiies feeneeeiiiiees [ e
EUROPEAN SECONDARY DEVELOPMENT FUND VI, L.P.

000000-00-0 ..cee [ arrreeraniiiiiee et LONDON .o NORMAL DISTRIBUTION ...coeeeriiiaeeiiiiens ....09/27/2019 ...|....06/30/2023 ...|....... 715,912 |eoeeiiiiiies [ o e e e e 715,912 |....... 715,912 |ooeeiiiiies [ e e

000000-00-0 ..... FIVE POINT CAPITAL MIDSTREAM FUND 11, LP ... [HOUSTON .......cccuvvriiiiiiiiinnns NORMAL DISTRIBUTION ..ooeviiiiiaiiiiiiens ....12/19/2014 ...1....06/30/2023 ...|........ LT e P O PP UPTN I 13,089 [........ B O N
GLENDOWER CAPITAL SECONDARY OPPS FUND IV, LP

000000-00-0 ..o [ eeeeeeeeniiiiee e et LONDON ... . | NORMAL DISTRIBUTION ... ...04/16/2018 ...|....06/30/2023 ...|.... 2,043,671 |... 2,043,671 |.... 2,043,671 |...

000000-00-0 ..... GLENDOWER CAPITAL SECONDARY OPPS FUND V-P .. |LONDON . | NORMAL DISTRIBUTION .06/30/2023 .. .. 14,133 14,133 |. . 14,133

000000-00-0 ..... GSO SPECIAL SITUATIONS FUND, LP . .. [NEW YORK . .| NORMAL. DISTRIBUTION .06/30/2023 .. .. 39,892 39,892 |. . 39,892

000000-00-0 ..... HARVEST PARTNERS IX LP ... |NEW YORK . .| NORMAL DISTRIBUTION .06/30/2023 .. .. 26,969 26,969 |. . 26,969

000000-00-0 ..... HARVEST PARTNERS STRUCTURED CAPITAL FUND .... |NEW YORK ... .| NORMAL. DISTRIBUTION .06/30/2023 .. .. 19,748 19,748 |. .19,748

000000-00-0 ..... INDUSTRY VENTURES SECONDARY IX, L.P .. SAN FRANCISCO .| NORMAL DISTRIBUTION .06/30/2023 .. .. 67,900 67,900 |. . 67,900

000000-00-0 ..... INDUSTRY VENTURES SECONDARY IX, L.P SAN FRANCISCO .| NORMAL. DISTRIBUTION .06/30/2023 .. .. 22,633 ... 22,633 |. . 22,633

000000-00-0 ..... INDUSTRY VENTURES SECONDARY V11| SAN FRANCISCO .| NORMAL DISTRIBUTION .06/30/2023 .. 1,112,003 K . B 1 112,008 |.... 1,112,003 .
000000-00-0 ..... INDUSTRY VENTURES V ........... SAN FRANCISCO .| NORMAL. DISTRIBUTION . .06/30/2023 .. (238,892) E . B (238,892)|...... (238,892) .238,892
000000-00-0 ..... KINDERHOOK CAPITAL FUND IV .. .. | NEW YORK ... | NORMAL DISTRIBUTION ... ....06/13/2014 ...|....06/30/2023 ...|.... 2,212,852 |... ..2,212,852 |.... 2,212,

000000-00-0 ..... LANDVARK EQUITY PARTNERS XIV .. . [ SIMSBURY ... | NORMAL DISTRIBUTION ... ...03/10/2008 ...]....06/30/2023 ...|....... 331,424 |...ccooeiiiiiis Jooniiiiiniinis e e e e [ 331,424 [ 331,424 |...

000000-00-0 ..... LBC CREDIT PARTNERS 111 ...... PHILADELPHIA . .| NORMAL DISTRIBUTION .06/30/2023 .. .. 24,056 . 24,056

000000-00-0 ..... LEXINGTON CAPITAL PARTNERS VII .. NEW YORK . .| NORMAL. DISTRIBUTION . .06/30/2023 .. .547,201 547,201

000000-00-0 ..... LEXINGTON MIDDLE MARKET INVESTORS 11 ... NEW YORK ... .| NORMAL DISTRIBUTION ... ...05/05/2008 ...|....06/30/2023 ...|.......265,876 |.....eeeeeeiii |eniiiiiiiiins e e | e [0, 265,876 .. 265,876 |...

...03/31/2022 ...|....06/30/2023 ...|.
.06/30/2023 ..
. .06/30/2023 ..
....01/28/2011 ...|....06/30/2023 ...|.
...04/27/2022 ...|....06/30/2023 ...|.

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

.| NORMAL. DISTRIBUTION ...

000000-00-0 ..... MARTIS PARTNERS IV, LP ..ocooiiiiiiiiiiiiiieens WASHINGTON .
000000-00-0 ..... MCP OPPORTUNITY SECONDARY PROGRAM IV, L.P. . [BAAR ...
000000-00-0 ..... MONTAUK TRIGUARD 1V .. IRVINE
000000-00-0 ..... MONTAUK TRIGUARD V ... [ IRVINE ...
NEW YORK ...

... 20,614 |...
2,406,885
.. 69,977
.359,300 ...

. 69,977
....... 359,300 |...

000000-00-0 ..... NOVA INFRASTRUCTURE FUND I, LP .. B L O A A N RO RPN FPPE: LIV R 351,460 |...
000000-00-0 ..... ONE EQUITY PARTNERS VIII LP ...... NEW YORK . .| NORMAL DISTRIBUTION .06/30/2023 .. .. 33,049 . 33,049
000000-00-0 ..... ROCKET GLOBAL INNOVATION FUND II, L.P BERTRANGE .| NORMAL DISTRIBUTION .06/30/2023 .. .. 47,397 . 47,397
000000-00-0 ..... ROCKET GLOBAL INNOVATION TRUST (FUND 1) BERTRANGE .. . | NORMAL DISTRIBUTION .06/30/2023 .. 111,619 111,619
000000-00-0 ..... SC MASTER FUND, LLC ..... ORANGE COUNTY .| NORMAL. DISTRIBUTION .06/30/2023 .. . 245,851 245,851
000000-00-0 ..... STRATEGIC PARTNERS FUND .P. NEW YORK ... .| NORMAL DISTRIBUTION . . .06/30/2023 .. 117,287 K 117,287
000000-00-0 ..... STRATEGIC PARTNERS FUND VI L.P. ... . | NEW YORK ... .| NORMAL DISTRIBUTION ... ...03/28/2014 ...|....06/30/2023 ...J.......551,004 |......cooeeiin Joovinnnnnninnns Jovviiiiiiienns o Joveeiiiiieeeees Joeeeiiiineees o 551,094 L 551,004 |...
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... STRATEGIC PARTNERS FUND VII, L.P. .... NEW YORK ... ....|NORMAL DISTRIBUTION ... ....03/11/2016 ...|....06/30/2023 ...|....... 749,128 |... .. e |- e e 749,128 . 749,128 |... U
000000-00-0 ..... STRATEGIC PARTNERS FUND VIII, L.P. NEW YORK . .| NORMAL DISTRIBUTION ..12/21/2018 . .06/30/2023 .. .. 83,872 . 83,872
000000-00-0 ..... STRATEGIC PARTNERS FUND VIII, L.P. ... .. | NEW YORK ... ....|NORMAL DISTRIBUTION ... ....12/21/2018 ...|....06/30/2023 ... |ee.... 176,131 [oooeeiiniiiies e oo e [ e [ 176,131 176,131
000000-00-0 ..... TREE LINE DIRECT LENDING ...oovvnvviiininnns SAN FRANCISCO ... ....|NORMAL DISTRIBUTION ... ...11/21/2018 ...]....06/30/2023 ...|....... 126,974 |... 74 ... 126,974
000000-00-0 ..... WARWICK EUROPEAN OPPORTUNITIES FUND Il LP .. [LONDON ... . | NORMAL DISTRIBUTION .06/30/2023 .. 2,148,204 .. 2,148,204 |.... 2,148,204
000000-00-0 ..... WARWICK EUROPEAN OPPORTUNITIES FUND 11 ..... LONDON ... . | NORMAL DISTRIBUTION . . .06/30/2023 .. . 320,751 .. 320,751 | 320,751 .
000000-00-0 ..... RLH INVESTORS 11 ..iieeveveieieermnnnaneeennnnnns LOS ANGELES .. .. .... | TERMINATED . |....02/06/2006 ...|....05/17/2023 ...|....... 147,735 |......(101,734)[.. coee |eennne (17,040))...... (118,774)|... [UTPR FPTTOTOPTTTIN AT 28,961 |... T [T FPPTO 229,657
1999999. Joint Venture Interests - Common Stock - Unaffiliated 38,698,405 (101,734) (17,040) (118,774) 38,550,670 | 38,579,631 468,549
000000-00-0 ..... PACIFIC CO-INVEST CREDIT FUND | NEWPORT BEACH ... ....|NORMAL DISTRIBUTION ... ...04/15/2019 ...|....06/30/2023 ...|.... 1,336,522 |... veee |-e-- 1,336,522 |.... 1,336,522 |... U .
000000-00-0 ..... PACIFIC CO-INVEST CREDIT FUND |1 L.P. NEWPORT BEACH .| NORMAL DISTRIBUTION .06/30/2023 .. 8,213,614 . |.... 8,213,614 [.... 8,213,614
000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND |1 .. NEWPORT BEACH .| NORMAL DISTRIBUTION .06/30/2023 .. .4,929,279 N 4,929,279 |..... 4,929,279
000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND 111 . NEWPORT BEACH .| NORMAL DISTRIBUTION .06/30/2023 .. 2,634,797 . |... 2,634,797 |.... 2,634,797
000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND IV NEWPORT BEACH .| NORMAL DISTRIBUTION . .06/30/2023 .. 4,676,635 . |.... 4,676,635 |.... 4,676,635
000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND V .... . | NEWPORT BEACH ... ....|NORMAL DISTRIBUTION ... ....05/26/2021 ...]....06/30/2023 ...|....... 196,811 [ooooiiiiiiiiiins Jvvnniinniiiiinn oo e [ e [ 196,811 196,811 |...
000000-00-0 ..... PACIFIC PRIVATE EQUITY FUND | NEWPORT BEACH ... ....|NORMAL DISTRIBUTION ... ...12/31/2013 ...]....06/30/2023 ...|.....3,940,543 [....ccommmiiiies Joemmieeeeenn oo e foee e [1...23,940,543 .. 3,940,543 |...
000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND |1, LP NEWPORT BEACH .| NORMAL DISTRIBUTION .06/30/2023 .. . 422,510 422,510
000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND |11, LP . NEWPORT BEACH .| NORMAL DISTRIBUTION . .06/30/2023 .. .. 79,044 N . 79,044
000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND IV, LP ... .. |NEWPORT BEACH ... ... CA......... | NORMAL DISTRIBUTION ... ....12/22/2020 ...|....06/30/2023 ...|....... 204,071 |... .. T 071 ...l 204,071 |...
000000-00-0 ..... TRESTLES CLO VI ieeviieieeeiiiiieeeceenieeeeees GEORGE TOWN ....eevvvnereaerennnns NORMAL DISTRIBUTION ...12/07/2021 ...]....06/30/2023 ...]... 13,000,000 [....ceevuuuunnes Joommmmnnnnrennnn forreeieiniinnie Jonieeieieis foer e ... 13,000,000 |... 13,000,000
2099999. Joint Venture Interests - Common Stock - Affiliated 39,633,826 39,633,826 | 39,633,826

.| NORMAL DISTRIBUTION ...

...06/30/2022 ...|....06/30/2023 ...|.
.| NORMAL. DISTRIBUTIONS ..

000000-00-0 ..... BLACKSTONE PROPERTY PARTNERS L.P. K
...08/29/2005 ...|....06/30/2023 ...|.

000000-00-0 ..... LBA REALTY FUND |1 LP / REO #3974 .
CALIFORNIA SMART GROWTH FUND IV, LP / REO

.216,701 |..
,478,993 ...

000000-00-0 ... #3982 it SAN FRANCISO0 ..vvereevenieneens ferenneas CArenenne NORMAL DISTRIBUTIONS ...evvreerersernennenas ....10/25/2006 ...|....06/30/2023 ...|........ 15,888 [evereriiiens Joveneniniinns foenieneiienes v o foiiiiiine fo, 15,888 [........ 15,888 [ooveveiiiiins Joveniiiiins foeiiiiiiies o 598,79
2199999. Joint Venture Interests - Real Estate - Unaffiliated 2,711,582 470,118 470,118 598,796
000000-00-0 ... [ INPACT MORTGAGE OPPORTUNITIES FUND .......... [ SAN FRANCISCO ..vvveveereeraeenes | [T [NORMAL DISTRIBUTION ..evvvvercreeecrecneaeas |....01/31/2021 ...]....06/30/2023 ...[.... 3,091,366 [-..oeoereiieres foorererrerinians ooveereniaieniae Joovnerenainns foorenareneaiens |reecenesrenenies Jones 3,091,366 [.... 3,091,366 |-..ooverenins [oeneneniinies fooneniiniiiinns |oviniiiiinns
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 3,091,366 3,091,366 3,091,366

00751K-D*-4 ... ADVANCE STORES COMPANY INC . ROANOKE e e ....| NORMAL DISTRIBUTIONS ....07/20/2015 ...[....06/30/2023 ...]... 11,332,701 |... .. 11,332,701 |... 11,332,701 |...

053332-A@-1 ..... |AUTOZONE, INC. ... MENPHIS . .| NORMAL DISTRIBUTIONS .. ..11/29/2010 ...|....06/30/2023 ...|... 44,685,374 .. 44,685,374 |... 44,685,374

231021-D*4 ... CUMMINS INC SVCS COLUMBUS . . | NORMAL DISTRIBUTIONS ...05/01/2021 ...|....06/30/2023 ... |... 30,584,407 |... ... 30,584,407 |... 30,584,407 |...

o |ooiast 045 | 9,451,045 | ..
118,947,400 |. 118,947,400
10,563,876 |... 10,563,876

...03/07/2022 ...)....06/30/2023 ...|..... 9,451,945 |...
.06/30/2023 ...|.. 118,947,400
. .06/30/2023 ...|... 10,563,876
...04/29/2020 ...|....06/30/2023 ...|... 17,445,422 |...

| NORWAL. DISTRIBUT 10N
- [NoRuAL DisTRIBUTIONS .
| NoRIAL DISTRIBUTIONS .

369604-E#-6
68555C-CF-4 ..
372460-E4-8 .

GENERAL ELECTRIC ...
GENERAL MILLS ....
GENUINE PARTS SVCS .

FAIRFIELD
MINNEAPOL 1S
ATLANTA ..

438516-C*-5 HONEYHELL INTL SVCS .. .. | CHARLOTTE .. ... | NORMAL DISTRIBUTIONS E .. 17,445,422 ... 17,445,422 |...
68560%-AA-7 KEURIG DR PEPPER INC SVCS . | BURLINGTON . ... | NORMAL DISTRIBUTIONS ...06/07/2022 ...|....06/30/2023 ...|... 22,074,305 |... .. 22,074,305 |... 22,074,305 |...
713448-C*-7 ..... |PEPSI CO WORKING CAP FIN PROG . PURCHASE . .| NORMAL. DISTRIBUTIONS .. .06/30/2023 ...|.. 193,160,573 ..193,160,573 |.. 193,160,573
06055H-A*-4 ..... |PFIZER INC SVCS AGMT | - BOA NEW YORK . .| NORMAL DISTRIBUTIONS .. .06/30/2023 ...|... 44,307,469 .. 44,307,469 |... 44,307,469
742718-H*-3 ..... |PROCTOR & GAMBLE SVCS CINCINNATI . .| NORMAL. DISTRIBUTIONS .. .06/30/2023 ...|..320,822,001 ..320,822,001 |..320,822,001

87612E-E#-9 . TARGET CORP SVCS .. | MINNEAPOLIS .| NORMAL DISTRIBUTIONS .. .06/30/2023 ...|... 27,147,456 ... 27,147,456 |... 27,147,456

911312-A*-7 . UPS SVCS ........... ATLANTA .. .| NORMAL DISTRIBUTIONS .. .06/30/2023 ...|...27,271,618 ...27,271,618 |... 27,271,618

252490-AA-4 DIAGEO NORTH AMERICA INC . NEW YORK . .| NORMAL DISTRIBUTIONS .. .06/30/2023 ...|..111,697,252 .. 111,697,252 |.. 111,697,252

191216-F@-4 ..... | COCA-COLA CO ........... ATLANTA .. .| NORMAL DISTRIBUTIONS .. .06/30/2023 ...|.... 4,241,491 o] 4,241,491 | 4,241,491

548661-E#-0 ..... LOWES COMPANIES INC ..... . | MOORESVILLE .. .. ... | NORMAL DISTRIBUTIONS .. ..]....06/30/2023 ...|... 33,158,011 |.. A ceee |- veee |- 33,158,011 |... 33,158,011 |...

4599999. Working Capital Finance Investment - Unafﬁliated 1,026,891,303 1,026,891,303 |1,026,891,303

08891*-105 ... |BID 111 NOTE ISSUER LP ..vvverererrrrneenes [ e [ [ | R [Nz T T A T e e [Nz ) I A R
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 1,601,720 1,601,720 1,601,720

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

....10/08/2021 ...|....06/30/2023 ...|.
..02/08/2022 . .06/30/2023 ..
...08/31/2022 ...|....06/30/2023 ...|...

000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXVI .. .. | CLEARWATER ...
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXVII ... | CLEARWATER .
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXXI, LLC ... |CLEARWATER ....
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND
000000-00-0 ..... XD e CLEARMATER ...vvveeeeeeeiiieeees oo FL......... NORMAL DISTRIBUTION ..o ....08/06/2020 ...|....06/30/2023 ...|....... 327,839 | oo e e e e [ 327,839 |....... 327,839 | e e e

.. 29,482 |..
.150,178
16,921,794 |...

. , ....... 150,178
16 921,794 |...16,921,7% |...
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9 10 11 12 13 14
Book/ Current Book/
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Carrying Current Other Change in| Foreign | Carrying
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Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
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cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND
000000-00-0 ..... XX cceeeeeciiieneeecviineeecveneeeeeeennn | CLEARWATER i NORMAL DISTRIBUTION ...eevvivviiiinninaenns ...08/10/2020 ...]....06/30/2023 ...|....... LS 122V I S P N K R R R 911,220 |....... LeH I 22V I R KRR R KN
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND
000000-00-0 ..... XXVITI, LLC - STRATFORD ....|NORMAL DISTRIBUTION ... ....08/03/2022 ...|....06/30/2023 ...|... 12,476,278 |... veee |- 12,476,278 |... 12,476,278 |...
000000-00-0 ..... MISSOURI TAX CREDIT FUND LP . .| NORMAL DISTRIBUTION ..12/09/2022 . .06/30/2023 .. 1,140,001 . |-... 1,140,001 |.... 1,140,001
000000-00-0 ..... SUGAR CREEK REALTY LLC - GA .| NORMAL DISTRIBUTION ..12/09/2022 . .06/30/2023 .. .920,000 . ...920,000
000000-00-0 ..... SUGAR CREEK REALTY LLC - NE ... ....|NORMAL DISTRIBUTION ... ....04/17/2023 ...|....06/30/2023 ...|...... 728,000 [ooeeeeemmnenens Jemmneeeeeennn foreeeeeen e oo e [11222728,000 ... 728,000
000000-00-0 ..... SUGAR CREEK REALTY LLC - OK ... ....|NORMAL DISTRIBUTION ... ....12/09/2022 ...]....06/30/2023 ...|....... 276,000 |... . ,000 |....... 276,000
000000-00-0 ..... USB RETC FUND 2022-2, LLC ... .| NORMAL DISTRIBUTION ..08/05/2022 . .06/30/2023 .. 32,762,506 . |... 32,762,506 |... 32,762,506
000000-00-0 ..... USB RETC FUNDING 2020-2, LLC .. . | NORMAL DISTRIBUTION ... ...04/08/2020 ...|....06/30/2023 ...|....... 891,915 |... I TP 891,915 |....... 891,915 |...
5899999. Any Other Class of Assets - Unaffiliated 67,535,213 67,535,213 | 67,535,213
6099999. Total - Unaffiliated 1,140,529,588 (101,734) (17,040) (118,774) 1,138,140,390 [1,138, 169,351 1,067,345
6199999. Total - Affiliated 39,633,826 39,633,826 | 39,633,826
6299999 - Totals 1,180,163,414 (101,734) (17,040) (118,774) 1,177,774,216 1,177,803, 177 1,067,345
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445545-AT-3 ......... [HUNGARY SR NT 144A D.. 06/21/2023 JP MORGAN SECURITIES LLC .veeeeeeeeeee e e e e eee e e e ee s e e e e e e e e e e e e e e eennn e e e eennnneeeene eeeennnnnneeeennnnseeeennnnnaneees Joernnnnnnreennnniannees 3,108,750 [ceeeeeeeennnaeeeeenns 3,000,000 |...
55977Y-AA-6 . ..|MAGYAR EXPORT-IMPORT BAN SR NT 144A D.. 04/26/2023 J P MORGAN SECURITIES INC 4,962,050 5,000,000
69369E-AD-1 . ..| PERTAMINA PT SR NT 144A ...... D.. 04/27/2023 CITIGROUP SECURITIES INC . 1,987,500 2,000,000
195325-EG-6 . .|REPUBLIC OF COLOMBIA SR NT D.. 04/20/2023 CITIGROUP SECURITIES INC .... 5,820,000 6,000,000
77586R-AC-4 .........[ROMANIA SRNT 144A ............ D.. 06/22/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC ...ieevuuusseeeennnunaaeeennnuuaaennnnnsssaennnnnnssaennnnnnnsaenens  [reeennnsnsssennnnnnsssernnnnsnsseee Joerennnasseeennnnnseees 4,812,500 |..evvuiiiiiiiiiiines 5,000,000 |... . .. ..
0309999999. Subtotal - Bonds - All Other Governments 20,690,800 21,000,000 342,340 XXX
207942-AA-1 ......... FNMA — CAS 2023-R05 CL M1 144A ... eee e eeeree e e e eenne e eennnnes | cevvvnniiinnees [eennid 06/28/2023 ..... WELLS FARGO BANK, N.A. eeeiieieeie e e eeee e e e ee s s e e e e e e e e e e e e e e ennn s e e e eennnneeeennnn eeeennnnaeeeennnnnseeeennnnnaenees Joemnnnnneneennnniannees 9,000,000 .eeeeeemnnnaeeeeens 9,000,000 |...
88046K-CP-9 ......... TENNESSEE HSG DEV AGY RSDL FIN ..oeviivviiniiiiiiiiiiieciiii i eeccvvin v ennnnnnes | eeeeeennninenes fonnnd 04/01/2023 ..... RAYMOND JAMES & ASSOC INC ... R 5,180,000 [oeviiiiirnnnniinnnns 5,180,000 |...
93976B-AG5 ......... WASHINGTON ST ECONOMIC DEV FIN 144A ......iiiiiriii e e eeennineeeeennnnneeeeennnnnseeeennnnns | seeevennsnnenes |oennnd 06/06/2023 ..... JEFFERIES LLC .. ieeruuieeeienuuseeeeeenue e e e eeensiseesennnsnseeenennaneseennnanaseeeennnnnseennnnnnnsases [oeseennnnnnsseennnnnnsssennnnnnanes [seeernnnnnseeeennnnnns 15,000,000 [..eevvnuneiaennnnnnns 15,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 29,180,000 29,180,000
81785E-AC-4 720 EAST CLO LTD. 2023-1A CL A2 144A ... D.. 06/28/2023 APC DIRECT .. eeeete e e e et e e e e e e e e e e e e e e e e e e s e e e e nnne e e e eeenna e e e e ennnnnneeeeennnnnaaenns reeennnnaaeeernnnnnaeeeennnnnaerees Joernnaaereennnaaaees 9,917,900 |. ....10,000,000 |...
00038K-AQ-4 . .| AB BSL CLO 1 LTD 2020-1A CL A2AR 144A D.. 05/11/2023 MIZUHO SECURITIES USA INC .. 3,860,000 |. .. 4,000,000 |.
001201-C#-7 . AGL ENERGY LTD SEC NT ..... D.. 06/08/2023 BANK OF AMERICA NA ......... .20,000,000 |. .20,000,000 |.
D..

00973R-AN-5 .........
01748N-AD-6 .........
02005N-BA-7 .........
02005N-BT-6

G12638-AJ-0 .
02343U-AJ-4 ...
031162-DU-1
035237-BV-9 . .
03523T-Bl-7 .........
03769U-AC-2 .........
03770M-AJ-2 .
00217G-AC-7
04016*-AA-2 .........
04044*-AA-8 .........
04044*-AB-6 .........
040555-DG-6 .........
00206R-MT-6 .........
049560-AY-1 .
05348E-BB-4 .
05366D-AA-6 .
06738E-CG-8 . .
06738E-CH-6 .........
0778FP-AL-3 .........
08179C-A0-4 . .
08891*-AA-3 .........
08891*-AB-1 .........
08891*-AC-9 .........
09261B-AK-6

103730-BR-0 .
111021-AE-1 .
11250N-AA-2 .
056318-AA-2 . .
05631#-AA-0 .........
05632*-AA-3 .........
056326-AA-1 .........
055729-AE-7 .........

..|ALTITUDE INFRA SEC SER C .
. [ AMCOR FINANCE USA INC SR N

AKER BP ASA SR NT 144A ...

ALLEGION US HOLDING CO GUARNT ...

ALLY FINANCIAL INC SR NT
ALLY FINANCIAL INC SR NT .

AMGEN INC SR NT

.| ANHEUSER-BUSCH INBEV WOR C!

ANHEUSER-BUSCH INBEV WOR C
APIDOS CLO LTD 2023-43A CL

.| APIDOS CLO LTD 2023-45A CL

APTIV PLC / APTIV CORP CO

ARGLASS YAMAMURA SE LLC SEC SER A ...
ARISTOTLE CAPITAL MANAGEMENT, LLC ....
ARISTOTLE CAPITAL MANAGEMENT, LLC ....

ARIZONA PUBLIC SERVICE SR
AT&T INC SR NT

..| ATMOS ENERGY CORP SR NT ...
.. | AVALONBAY COMM SR NT MTN DTD 06/21/17
.| AVIATION CAPITAL GRP SR NT 144A ....
.| BARCLAYS PLC SR NT .

BARCLAYS PLC SUB ...
BELL CANADA CO GUARNT

.| BENEFIT STREET CLO LT 2017-11A

BID 111 NOTE ISSUER LP CL
BID 111 NOTE ISSUER LP CL
BID 111 NOTE ISSUER LP CL
BLACKSTONE HLDGS FINA CO G

..|BP CAP MARKETS AMERICA CO
..|BRITISH TELECOM PLC SR NT
.. | BROOKFIELD CAPITAL FIN CO
.|BSCH I ISSUER | SR SEC SER

BSCH | ISSUER Il SR SEC SE
BSCH I ISSUER | SR SEC SE
BSCH I ISSUER 11 SR SEC §
BSOF SRT | 2023-1 SEC FRN

T.

0 GUARNT
0 GUARNT ...
A2 144 ...
A2 1447
GUARNT ...

NT

A
B ..
C..
UARNT 1447
GUARNT ...
STEPUP
GUARNT
A1 .
RA2 ...
R A
ER AT ... .
SER AT oo

Pooo;

o | 0s/0872023 ... | TORONTO DOMINION

06/23/2023 ..... DEUTSCHE BANK SECURITIES INC ..
...... 05/11/2023 ..... [MILLENNIUM ADVISORS ..
...... 06/26/2023 ..... [ GOLDMAN, SACHS & CO ..
...... 06/08/2023 .....[CITIGROUP SECURITIES INC ....
06/30/2023 DIRECT PLACEMENT
...... 06/29/2023 ..... [ VARIOUS
...... 06/26/2023 ..... [MORGAN STANLEY CAPITAL SERVICES LLC ....
06/22/2023 MORGAN STANLEY CAPITAL SERVICES LLC .
...... 06/21/2023 ..... [DEUTSCHE BANK SECURITIES INC
...... 06/23/2023 ..... APC DIRECT ..
04/13/2023 PAM DIRECT ..
...... 06/22/2023 .....[CITIGROUP SECURITIES INC ....
...... 05/26/2023 ..... | JEFFERIES LLC ....
...... 04/17/2023 ..... [DIRECT PLACEMENT
...... 04/17/2023 ..... [DIRECT PLACEMENT
...06/27/2023 ..... J P MORGAN SECLRITIES INC ...
...06/29/2023 ..... WELLS FARGO BANK, N.A.
06/26/2023 BANK OF AVERICA NA ......
06/22/2023 SANTANDER INVESTMENT SECURITIES, INC.
06/13/2023 VARIOUS ..o

05/02/2023 BARCLAYS CAPITAL INC
...... 06/20/2023 ..... BARCLAYS CAPITAL INC ...

05/23/2023 DEUTSCHE BANK SECURITIES INC
...... 06/26/2023 ..... [DIRECT PLACEMENT
...... 06/26/2023 ..... |DIRECT PLACEMENT ...
...... 06/26/2023 ..... [DIRECT PLACEMENT ...
06/23/2023 GOLDMAN, SACHS & CO
06/26/2023 BARCLAYS CAPITAL INC ...
06/22/2023 J P MORGAN SECLRITIES INC
06/22/2023 VARIOUS ...
04/17/2023 CITIBANK NA
...... 04/17/2023 .....CITIBANK NA ...
...... 06/15/2023 .....[CITIBANK NA ...
...... 06/15/2023 .....CITIBANK NA ...
...... 04/28/2023 ..... [DEUTSCHE BANK SECURITIES INC

...................... 25,000,000

999,380 |.
484,575 |.
.. 3,136,608 |.
... 15,000,000 |.
1,010,131 |.
3,100,353 |.
2,529,900 |.
3,137,850 |.
8,200,125 |.
2,491,375 |.
3,750,000 |.
942,700 |.
....24,000,000 |.
....24,019,950 |.
..23,753,175 |
5,442,098 |.
..... 4,977,080 |.
3,187,380 |.
..947,083 |.
. 17,795,460 |.
.10,000,000 |.
..... 7,000,000 |.

..... 7,669,880 |.
.. 12,783,133 |

... 13,142,857 |.
.. 4,604,651 |.
...5,395,349 |.

...................... 25,000,000

..... 1,000,000 |...
500,000 |...
.. 3,250,000 |...
...15,000,000 |...
1,010,131 |.
..... 3,150,000 |...
..... 2,500,000 |...
3,000,000 |.
..... 7,500,000 |...
..... 2,500,000 |...
3,750,000 |.
..... 1,250,000 |...
....24,000,000 |...
....23,635,000 |...
.... 23,635,000 |...
..... 5,450,000 |...
..... 5,000,000 |...
3,000,000 |.
.. 1,150,000 |.
. 18,000,000 |
.10,000,000 |.
..... 7,000,000 |...

.... 25,566,265 |...
..... 7,669,880 |...
... 12,783,133 |...
..... 3,000,000 |...

... 13,142,857 |...
.. 4,604,651 |...
...5,395,349 |...
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055729-AG-2 BSOF SRT | 2023-1 SEC FRN SER A2 ... 06/15/2023 ..... DEUTSCHE BANK SECURITIES INC .. ....25,000,000 |. ....25,000,000 ...
12189L-AE-1 . ..|BURLINGTN NORTH SANTA FE SR NT 06/30/2023 SCOTIA CAPITAL MARKETS INC . 2,557,250 |. 2,500,000 |.
12189L-AJ-0 . .| BURLINGTN NORTH SANTA FE SR NT 06/30/2023 JEFFERIES LLC ..oeeeeveeee 1,108,827 |. 1,221,000 |.
12189L-BK-6 BURLINGTN NORTH SANTA FE SR NT ..eueniiiiiiiiiiiiiiiin e eecnnineeecnnniseenennn | eeeeeenninnenes fonnnd 06/23/2023 ..... BNP PARIBAS SECURITIES CORP ... 1,625,875 [oveeiiiiiiiiiiiins 1,500,000 ...
133434-AB-6 CAMERON LNG LLC SR SEC 144A ....eeeeeeeeie e e e eeen e e e e e e eenne e e ennnnnes | evevvnniiinnnes Jeennid 06/26/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC .... .. 2,519,000 |...
13648T-AH-0 . .| CANADIAN PACIFIC RAILWAY .... 04/19/2023 EXCHANGE .... .. 373,173 |. .. 375,000 |.
13648T-AB-3 CANADIAN PACIFIC RAILWAY CO GUARNT ....ieeeeeieeeeeeenieeeeeennneeeeennnnneeeeennnneeeeennnnneeeeee | Avvecniiiinnnes Joennid 04/19/2023 ..... EXCHANGE .... .... 15,462,235 |. .... 15,599,000 |...
14043K-AD-7 ......... CAPITAL 1 PRIME AUTO REC 2023-1 CL A2 ....ccevvviiiiiiiiiiiiicciiiineeecrnii s eesrrniiseesnnnnnnees | eeeeeenniineees fonnnd 04/26/2023 ..... BARCLAYS CAPITAL INC ...iiiiiiiieiiiiiis et eeni s s ennna s s ennnnneeens [oreernnnnnnneernnnnnnnnesnnnnnnnees [oevrnnnnnneeennnenennen 998,908 |, 1,000,000 |...
14040H-DA-0 ......... CAPITAL ONE FINANCIAL €O SR NT ...eeieeeeeeneeeeemnneeeeennnaeeeeeennneeeeeennnnaeeeernnnneeeeennnns | seevvnnniinnnes Jonnnd 06/05/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC . ....10,000,000 |...
141781-BF-0 ......... CARGILL INC SR NT 144A ....iiiiiiiiiiiiii e eennna s s ennnnnns | aeeeeenniineees [ouand 06/29/2023 ..... Lo 0 I (U RO KPP B k' B +1) I FE . 4,000,000 |...
141781-CA-0 ......... CARGILL INC SR NT T44A ...t e ee e e e e e e e e e e e e enn e e e ennnnnns | ceevvnnniineees [onnid 04/17/2023 ..... GOLDMAN, SACHS & 0 +..eueeeeeeenneeeeeernie e e e eeenne e e eeemnnee e e eemnnnaeeeeennnnseeeennnnnneeeennnnnns [oeeernnnnanreermnnnanseermnnnnneees [reernnnnneeeernnnnneeeenns 998,010 |oooiiiiiiiiiiiiis 1,000,000 |...
14314C-AA-3 CARLYLE FINANCE LLC CO GUARNT 144A .....ciiiiiiiiiiiiiiiiieecieiieeecccviin e nennnnneeens | eeeeeennnineees fonnid 06/28/2023 ..... J P MORGAN SECURITIES INC ...
14916R-AD-6 . ..| CATHOLIC HEALTH INITIATI SEC .. 06/30/2023 VARIOUS ...eeeeiieeeee
12505B-AG-5 . ..| CBRE SVCS INC CO GUARNT WELLS FARGO BANK, N.A
G1266#-AC-0 . ..| CDC MIDCO LLC SEC ........ DIRECT PLACEMENT ......
808513-CE-3 . ..| CHARLES SCHWAB CORP SR NT . CITIGROUP SECURITIES INC .
12548R-AC-8 . .| CIFC FUNDING LTD 2014-2RA CL BANK OF AMERICA NA ......

12551A-AC-9 . .
17858P-AA-9 .........
17858P-AB-7 .........
18056#-CA-8 .........
PPFVC1-EY-0 .........
195869-A0-5 .........
198280-AH-2 .........
20030N-EF-4 .........
20826F-BE-5 .........
21036P-BP-2 .
21871X-AD-1 .
21871X-AF-6 .
02149J-AS-5
22534P-AG-8
030008-AA-7 .
22822V-BB-6
12661P-AD-1 .........
126650-CN-8 .
25601B-28-0 .
26243E-AB-7 .
27409L-AE-3 . .
277432-AX-8 .........
278062-Ad-3 .........
278062-AK-0 .........
279158-AS-8 .........
28240N-AB-7 .
26867L-AL-4 .
201011-BD-5 .
202487-AB-1 .
20250R-AX-4 .
20250N-BR-5 ..
20273R-BJ-7 .

..| CONSTELLATION BRANDS INC SR NT
..| COREBRIDGE FINANCIAL INC SR NT
.| COREBRIDGE FINANCIAL INC SR NT ..
COUNTRYWIDE ALT LOAN TR 2006-45T1 CL 2A3 ...

..|EIG PEARL HLDGS SARL SR SEC 144A
..|EMD FINANCE LLC CO GUARNT 144A
.. | EMERSON ELEC CO SR NT ...
.. | EMPRESA DE LOS FERROCARR
.. | ENBRIDGE ENERGY PARTNERS SR NT ..
.. |ENBRIDGE INC CO GUARNT ...
.| ENERGY TRANSFER LP SR NT ..

.. CIFC FUNDING LTD 2017-1A CL B 144A

CITY OF HOPE/THE SEC SER 2013
CITY OF HOPE/THE SR NT SER 2018

CLARION LION PROP FUND SR NT FRN SER AW

CLEARPATH ENERGY LOAN SEC
COLONIAL PIPELINE CO SR NT 144A .

COLUMBIA PIPELINE GRP CO GUARNT ...

COMCAST CORP CO GUARNT
CONOCOPHILLIPS CO CO GUARNT ...

CREDIT AGRICOLE SA SR NT 144A

.| CRISTAL-782 PORT FINANCEMENT INC SER A .

CROWN CASTLE INC SR NT

CSL FINANCE PLC CO GUARNT 144A ...
..|CVS HEALTH CORP SR NT ...
..|DNB BANK ASA SR NT 144A
-|DRYDEN SR LOAN FUND 2017-53A CL B 144A .

.| EAST OHIO GAS CO/THE SR NT 144A .

EASTMAN CHEMICAL CO SR NT
EATON CORP CO GUARNT ...
EATON CORP SR NT
ECOPETROL SA SR NT

06/26/2023
06/01/2023
06/30/2023
06/21/2023
06/29/2023

...06/22/2023
...06/22/2023

04/27/2023

05/01/2023
06/27/2023
04/04/2023
04/24/2023
06/21/2023
06/23/2023
06/22/2023
06/23/2023
06/21/2023
06/22/2023
06/22/2023
05/15/2023
06/28/2023
06/21/2023
06/26/2023
06/22/2023
06/27/2023
06/29/2023
06/23/2023
06/23/2023

MIZUHO SECURITIES USA INC
J P MORGAN SECLRITIES INC ...
J P MORGAN SECLRITIES INC
BANK OF AMERICA NA
DIRECT PLACEMENT
J P MORGAN SECLRITIES INC ...
VARIOUS ...
VARIOUS ...
WELLS FARGO BANK, N.A.
BANK OF AMERICA NA
EXCHANGE ..
EXCHANGE ...
INTEREST CAPITALIZATION ..
CREDIT AGRICOLE ....
DIRECT PLACEMENT
BANK OF AMERICA NA
J P MORGAN SECLRITIES INC
BANK OF AMERICA NA .........
DEUTSCHE BANK SECURITIES INC
VARIOUS ...
UBS SECLRITIES LLC ...

CITIGROUP SECURITIES INC .
SUNTRUST CAPITAL MARKETS INC ..
BNP PARIBAS SECURITIES CORP ...
SMBC NIKKO
BANK OF AMERICA NA
GOLDMAN, SACHS & CO ..
SUNTRUST CAPITAL MARKETS INC
BARCLAYS BANK PLC .
JEFFERIES LLC ......
MORGAN STANLEY CAPITAL SERVICES LLC .
MITSUBISHI TRUST & BANKING CORPORATION ...

1,999,140 |.
..... 2,571,660 |.
.... 15,000,000 |.

..... 8,000,000 |.
.23,000,000 |
199,546 |.
2,791,440 |.

399,696 |.
4,960,400 |.

..... 1,661,520 |.

..... 1,

..... 2,000,000 |...
..... 3,000,000 |...
..15,000,000 |...

5,000,000 |.
........ 6,469 ...
..... 8,000,000 |...
.23,000,000 |.
200,000 |...
..... 3,000,000 |...

400,000 |...
..... 5,000,000 |...

750,000 |...
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29273R-BD-0 ......... ENERGY TRANSFER PARTNERS SR NT ...ereeiieeiineieeeeeeenieeeeecmnn e e e eeennn e e e eeennneeeeernnnnneeeeens | oevvvnnnninnnns Jonnnd 05/31/2023 ..... DEUTSCHE BANK SECURITIES INC .eveeeeeeeeeneeeeeeeee e e e e eeene e e e eeene e e e e eenn s e e e eennnneeeeennnn [eeeennnnnneseernnnnnnseernnnnnnenee [reernnnnneeeernnnnnneeeens 976,360 |oeeviiiiiiiiiiiinnins 1,000,000 |...
G12638-AN-1 ......... ENI NORTH SEA WIND LIMITED SEC ...ccevvvviniiiiiiiiiniieciiiiieeeccinineeecnsnineeeenvnineseeennnnes | Dovevvvvnnnnnns foannd 06/30/2023 ..... DIRECT PLACEMENT 2,558,572 |...
26884T-AV-4 ......... ERAC USA FINANCE LLC CO GUARNT 144A ... eeeeeeeee e eeeeene e eeeeenee e eeenne e eennnnes | oeevvnniiinnnns Joennid 04/26/2023 ..... ROYAL BANK OF CANADA ... 100,000 |...
E5000*-AB-0 . ..|ESPAI BARCA FT SER A2 05/31/2023 GOLDMAN, SACHS & CO .. .21,726,000 |. .21,726,000 |.
E5000*-AC-8 ......... ESPAI BARCA FT SR NT SER A3 ...eiieiiiieeeeeeie e e eeeeee e e e eeenne s e e eeenne e e eeennnneeeeennnnnneeees | Brveernniinnees Jounnid 05/31/2023 ..... GOLDMAN, SACHS & CO .. .... 32,589,000 |. .... 32,589,000 |...
20736R-AG-5 ......... ESTEE LAUDER CO INC SR NT ..vveniiiiiiiiiiiiiiiiiis e sernni s rnnnis s ennnns s ssennnnnnsnens | aeeeennnnnneees fonnid 06/26/2023 ..... STIFEL, NICOLAUS & CO INCORPORATED ......euuuiiiiimnnnniiiiinninieriinnieeeernnsn e sssnnnnssssnnnnns oerrmnnnnneeermmnnnnsesenmnnnnnees Joiinnnnnnnnn, 2,677,380 [oeiiiiiinnnniiienns 3,000,000 |...
30304@-AC-2 ......... FG INVENTORY 2023 LLC ...eeeeenieeeeeennieeeeeennie e e e eeenn e e e eeenn e e e e eennnnneeeennnnnneeeennnnnnees | sevvvnnnninnnes Jonnnd 04/26/2023 ..... DIRECT PLACEMENT ....eeeeee e e eeette e e e e eeee e e e e e mee e e e e enene e e e eemnnn e e e eemnnnneeeennnnnnaeeeennnnn reeennnnaseeermnnnnneeeennnnnaeeees Joemmnnanereemnnnnannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
35564K-T5-8 ......... FHLMC - STACR 2023-DNA2 CL MTA 144A ...eviiiiiiiiiicii i | eeeeeennieeens [onnnd 04/19/2023 ..... WELLS FARGO BANK, N.A. ......... .... 15,350,000 [. .... 15,350,000 |...
302491-AY-1 ......... FMC CORP SR NT .o et eeeeee e e e e et e e e e ee e e e e e mene e e e e emnne e e eennnneeeeennnnneeeeennnnnneeeenns | oevvrenniinnnns Joennnd 06/21/2023 ..... BNP PARIBAS SECURITIES CORP ....eeeeeeeeeeenieeeeeeen e e e e eeeie s e e eeenae e e e eennn s e e e eennnneeeennnn eeeennnnneeeennnnnseeeennnnnaeeees Joemnnnannreennnnnannees 5,028,150 |eevvuniieeinnniens 5,000,000 |...
30327H-AB-1 ......... FNA TR 2023-1A CL A1 144A .oiiviiiiiiiiii e eennnanns | ceeeeenniineees [onnid 04/11/2023 ..... CANTOR FITZGERALD & COMPANY .....iiiiueniiiiiiiii e iiiii e s et s e s s s e s s s ennni e eees [eeeernnnisresrnnsnsressnnniineees |errnnnineeeernnnnnnnes 4,999,992 [oeuniiiiiiiiiniiinns 5,000,000 |...
207540-AA-6 ......... FNMA — CAS 2023-R04 CL M1 144A ... eee e eeeene e e e ennne e eennnnes | ceevvnnininnees Jonnnd 05/24/2023 ..... BANK OF AMERICA NA ...44,000,000 |. ...44,000,000 |...
34534L-AB-3 FORD CREDIT AUTO ONNER TR 2022-B CL A2A ..eevvvnniiiiiiiiiiiiiiiiiiin i neeceriiessennnnnnenes | eeeeeennnineees fonnnd 04/11/2023 ..... MIZUHO SECURITIES USA INC B s
344928-AB-2 . ..|FORD CREDIT AUTO ONNER TR 2023-A CL A2A MITSUBISHI TRUST & BANKING CORPORATION 1,195,784 1,197,000
344930-AB-8 . ..|FORD CREDIT AUTO ONNER TR 2023-B CL A2A CITIGROUP GLOBAL MKT INC . 1,599,832 1,600,000
34964C-AH-9 ......... [FORTUNE BRANDS INNOVATIO SR NT ........ SCOTIA CAPITAL MARKETS INC . 3,731,035 3,725,000
35063@-AA-6 . ..| FOUNDRY JV HOLDCO LLC SEC NT SER A SMBC NIKKO .. .30,000,000 |. .30,000,000 |.
350930-AA-1 . .| FOUNDRY JV HOLDCO LLC SR SEC 144A BANK OF AMERICA NA . 12,409,125 |. .12,500,000 |.

36143L-2A-2 .........
36830B-AC9 .........
36267V-AB-9 .
36267V-AD-5 .
36267V-Al-5 . .
37045X-ED-4 .........
S733IN-AH-4 .........
362583-AB-2 .........
G12638-AN-3 .........
381416-XJ-8 .

38217D-AA-8 .
39541E-AC-7 .

422188-AH-1
437076-BH-4
43815P-AB-5 .
43815P-AC-3 .
44148H-AC-7 .
40434L-AN-5 .
448579-AN-2 .
44891A-CF-2
459200-JH-5 ..
45138L-BH-5 .

45256#-AB-8
T4445P-AG-7 .

46656P-AA-2 .
46849L-S0-5 . .
78408L-AA-5 .........
48280#-AA-4 .........
48280#-AD-8 .........
48280#-AG-1 .........

..| GE HEALTHCARE TECH INC CO GUARNT
..| GE HEALTHCARE TECH INC SR NT ..
.| GE HEALTHCARE TECH INC SR NT ..

.| GOLDMAN SACHS GRP INC SR NT ...

..| GOODGREEN TR 2023-1A CL A 144A ..
.| GREENSAIF PIPELINES BIDC SR SEC 1

..|HONDA AUTO REC OWNER T 2022-2 CL A2
..|HONDA AUTO REC OWNER T 2022-2 CL A3 ..
..|HOTWIRE FUNDING LLC 2023-1A CL B 144A
..|HP INC SRNT ...
.| HYATT HOTELS CORP SR NT ...

..| 1BM CORP SR NT
.| IDAHO PR CO 1ST MTG MTN DTD 03/14/23 ..

..| INDONESIA ASAHAN ALUMINI SR NT 144A
..[JABIL INC SR NT ..
.| JACKSON NATL LIFE GLBL SR SEC 144A

GA GLBL FUNDING TR SEC 144A
GC TREASURY CENTRE CO GUARNT 144A ..

GENERAL MOTORS FINL CO SR NT
GEORGIA-PACIFIC LLC SR NT 144A
GM FIN SEC TERM CLO 2023-2 CL A2A ....
GOLDEN PEAKS POLAND HLD LTD SEC .

HEALTH CARE SERVICE CORP SR NT 144A
HOME DEPOT INC SR NT

HYUNDAI CAPITAL AMERICA SR NT 144A ...

INPACT CIL PARENT LLC

JOHNSON & SON INC NT 144A
KGK RECEIVABLES FINANCE CLA LLC ..
KGK RECEIVABLES FINANCE CLB LLC ..
KGK RECEIVABLES FINANCE CLC LLC .uevveeeeeiiiiieee e

06/23/2023
06/22/2023

06/08/2023 EXCHANGE .
06/08/2023 EXCHANGE .
06/09/2023 EXCHANGE ...

06/20/2023
06/30/2023
04/04/2023
06/30/2023
06/26/2023

04/03/2023
06/23/2023

06/26/2023
06/30/2023

06/21/2023
06/26/2023
06/21/2023
04/25/2023

06/23/2023 ..... FIRST TENNESSE FINANCIAL SEC CORP .

06/08/2023 ..... DIRECT PLACEMENT ...

06/08/2023 ..... DIRECT PLACEMENT ...

06/08/2023 ..... DIRECT PLACEMENT ..oieiiteeiee ettt

BANK OF AMERICA NA ...
VARIOUS ...

CITIGROUP SECURITIES INC .
BANK OF AMERICA NA ...
BANK OF AMERICA NA ...
DIRECT PLACEMENT
GOLDMAN, SACHS & CO ..
CANTOR FITZGERALD & COMPANY
JP MORGAN SECURITIES LLC .

J P MORGAN SECLRITIES INC ...
BANK OF AMERICA NA
WELLS FARGO BANK, N.A
BANK OF AVERICA NA ...

MORGAN STANLEY CAPITAL SERVICES LLC .

J P MORGAN SECLRITIES INC ...
GOLDMAN, SACHS & CO .....
CITIGROUP SECURITIES INC .
U.S. BANCORP
BARCLAYS CAPITAL INC ...

DIRECT PLACEMENT
VARIOUS ...........

J P MORGAN SECLRITIES INC
CITIGROUP SECURITIES INC ....

....................... 2,281,000

..... 2,670,960 |.

549,980 |.
..... 6,840,486 |.

5,125,500 |.
.. 11,199,500 |.

4,188,545 |.
.... 17,417,000 |.
..... 2,302,000 |.

....................... 2,281,000

..... 3,000,000 |...
..... 5,000,000 |...

550,000 |...
..... 6,840,486 |...
5,000,000 |.

.10,000,000 |.
5,000,000 |.

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

..... 5,000,000 |...
.. 11,199,500 |...

..... 5,071,000 |...
... 17,417,000 |...
..... 2,302,000 ...
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494550-BU-9 ......... | KINDER MORGAN ENER PART CO GUARNT .. N I JUU AR 06/29/2023 ... MORGAN STANLEY CAPITAL SERVICES LLC .... . 45,087 2.B FE
494550-BN-5 .. .| KINDER MORGAN ENER PART SR NT . 06/29/2023 UBS SECURITIES LLC
494550-BIi-5 . .. | KINDER MORGAN ENER PART SR NT . 06/29/2023 JEFFERIES LLC ....
496902-AR-8 ......... KINROSS GOLD CORP SR NT 144A R R 06/26/2023 ..... BANK OF AMERICA NA ...
482480-AH-3 KLA CORP SR NT ... 06/30/2023 ..... BANK OF AMERICA NA ...
482480-AN-2 . ..|KLA CORP SR NT ... 06/22/2023 BANK OF AMERICA NA ...
50077L-BJ-4 . ..| KRAFT HEINZ FOODS CO GUARNT . 06/22/2023 BARCLAYS CAPITAL INC ...
.|LKQ CORP SR NT 144A ...........

..... 7,500,000 |..
..... 3,500,000 |...

501889-AE-9 . . 06/21/2023 J P MORGAN SECLRITIES INC
539439-AQ-2 .. |LLOYDS BANKING GRP PLC SR NT .. 06/21/2023 BNP PARIBAS SECURITIES CORP
55953H-A8-2 . .. [MAGNETITE CLO LTD 2015-12A CL ARR 144A . 06/12/2023 MORGAN STANLEY CAPITAL SERVICES LLC .
55953T-AS-6 . .| MAGNETITE CLO LTD 2016-18A CL AR2 144A 04/18/2023 MORGAN STANLEY CAPITAL SERVICES LLC .
553427-AA-3 MARITIME PARTNERS, LLC 2023-1A CL A 144A . 05/16/2023 ..... SMBC NIKKO

579780-AT-4 ......... MCCORMICK & CO SR NT 04/03/2023 ..... BANK OF AMERICA NA

582839-AF-3 . .| MEAD JOHNSON NUTRITION C CO GUARNT 06/23/2023 STIFEL, NICOLAUS & CO INCORPORATED
58769J-AB-3 MERCEDES-BENZ FIN NA CO GUARNT 144A .. 06/30/2023 ..... SOCIETE GENERALE

58933Y-BN-4 ......... MERCK & CO INC SR NT . 05/08/2023 ..... BNP PARIBAS SECURITIES CORP
59156R-CD-8 ......... METLIFE INC SR NT 06/22/2023 ..... J P MORGAN SECLRITIES INC ...
591721-AB-1 ......... METROPARK GROUND LEASE CTL SUB SER B ... 06/15/2023 ..... INTEREST CAPITALIZATION ..
505112-CA-9 ......... MICRON TECHNOLOGY INC SR NT 04/05/2023 ..... WELLS FARGO BANK, N.A. ...
505112-CB-7 MICRON TECHNOLOGY INC SR NT ... 06/29/2023 GOLDMAN, SACHS & CO

606822-DC-5 . - |MITSUBISHI UFJ FIN GRP SR NT 06/22/2023 BNP PARIBAS SECURITIES CORP

MIZUHO FINANCIAL GRP SR NT .....
.| MORGAN STANLEY MTG 2005-4 CL 5A6 ...

.| MORGAN STANLEY MTG LN TR 2005-4 CL 5A1 .
NAMPAK INTL LTD SR NT SER C

NASDAQ INC SR NT ...
NASDAQ INC SR NT ...
NATIONAL GRID PLC SR NT

60687Y-DB-2 .
61748H-KJ-9 .

61748H-KD-2 .
(63908-AC-0

63111X-AG-6
63111X-AK-7
636274-AE-2

06/29/2023 MIZUHO SECURITIES USA INC
04/01/2023 INTEREST CAPITALIZATION ..
04/01/2023 INTEREST CAPITALIZATION
05/23/2023 ..... EXCHANGE
06/22/2023 ..... GOLDMAN, SACHS & CO ..
06/22/2023 ..... GOLDMAN, SACHS & CO ..

06/07/2023 ..... BANK OF AMERICA NA

198,862 |.
200,000 |

637639-AJ-4 . ..|NATIONAL SECS CLEARING SR NT 144A . 05/22/2023 CITIGROUP GLOBAL MKT INC .
638612-Al-3 . .| NATIONWIDE FINANCIAL SER CO GUARNT 144A 06/21/2023 J P MORGAN SECLRITIES INC ...
639057-AH-1 . .. | NATWEST GRP PLC SR NT .......cceeennnins 06/21/2023 MORGAN STANLEY CAPITAL SERVI
64130P-AC-7 . .| NEUBERGER BER CLO 2018-28A CL A2 144A 04/06/2023 PAM DIRECT ........

64130X-AC-0 NEUBERGER BERM CLO 2018-20A CL B1 144A .. 04/01/2023 ..... TRADE ADJUSTMENT
65480-AB-7 ......... NISSAN AUTO REC OWNER 2023-A CL A2A ..cuiviiiiiieiiiiiiiee e ssinnnees | eeeeeniiieeees [onnd 04/18/2023 ..... MIZUHO SECURITIES USA INC ...vveeeeeeiiiiiiee ettt eins [orneeee s e e e s ee e s esns [obnereeseniaenaaeas 1,150,000 |.ooevviiiiieiiiiiiens 1,150,000 |...
66573R-AA-6 . ..|NORTHERN STAR RESOU CO GUARNT 144A 06/21/2023 BANK OF AMERICA NA 2,447,200 |. 2,500,000 |.
667274-AC-8 ......... NORTHWELL HEALTHCARE INC SEC ...uvviiiieeiiiiiiiie ettt ssinnneeessiinnes | ceeeeniineeees [onnd 06/23/2023 ..... U T Lo T 3,721,010 |ovveiieeiiiiiiee 4,506,000 |...
667274-AD-6 ......... NORTHWELL HEALTHCARE INC SEC ....eeeeeiiieeeeiiiiiee et | eeeeniiieeees [end 06/28/2023 ..... J P MORGAN SECURITIES INC ...veeeeeeeeiitiee e ettt e e e eies [oreie e e e et e e e e e ees [oneeree e e 1,615,687 |.ooeeniiiieeiiies 2,138,000 |...
668074-AU-1 ......... NORTHWESTERN CORP 1ST MTG 06/22/2023 ..... 0T S T O 4,168,900 |..vvvvveeiiiiiiinanne 5,000,000 |...
67021C-AS-6 NSTAR ELEC CO SR NT .. 06/26/2023 MITSUBISHI TRUST & BANKING CORPORATION .....eeiueiiiiiieeiiiiii et eees [oriiee e o 4,516,400 |......ccnniiiieennnis 5,000,000 |...
670346-AH-8 . ..|NUCOR CORP SR NT ...... 06/29/2023 BANK OF AMERICA NA ......... 4,369,040 |. 4,000,000 |.
67078A-AF-0 . ..| NVENT FINANCE SARL CO GUARNT 04/24/2023 J P MORGAN SECLRITIES INC . 14,957,550 |. . 15,000,000 |
62954R-AA-4 . .. |NYU LANGONE HOSPITALS SEC SER 2020 06/27/2023 J P MORGAN SECLRITIES INC .. 4,130,407 |. ..5,816,000 |.
67117L-AA-0 ......... OAHS ISSUER 2023-1 LLC 05/11/2023 ..... DIRECT PLACEMENT ....10,786,500 |. ....10,786,500 |...
67180%-AA-9 ......... OAK RUN HOLDINGS 04/13/2023 JEFFERIES LLC . .. 33,230,000 | .. 33,230,000 |...
67389D-AC-5 . ..| OAKTREE CLO LTD 2023-1A CL A2 144A D.. 06/23/2023 APC DIRECT ..... 1,500,000
67116N-AA-7 . ..|OCI NV CO GUARNT 144A ..........cceeeeenn D.. 06/21/2023 BNP PARIBAS SECURITIES CORP

67578B-AC-0 . ..| OCTAGON INV PRTNRS 51 2021-1A CL B 144A .. D.. 05/31/2023 BANK OF AMERICA NA

67590A-BT-8 . .| OCTAGON INV PRTNRS XI 2012-1A CL A2 144A . D.. 05/22/2023 BANK OF AMERICA NA ...

67097#-AA-7 OFP 2020 LEASE-BACKED P/T CTL tueeeeeiieuiiiieeeieiiiiii et eeeeiiieeeeeeen | eeeesiiiiieees e 06/15/2023 ..... INTEREST CAPITALIZATION ..
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682680-AV-5 ......... ONEOK INC CO GUARNT .. 06/22/2023 JEFFERIES LLC .eeeeeee e e eeeee e e e e eee e e e e e s e e e e e s e e e e mnn e e e e eennan e e e eennnaneeeennnnnnneene [oeeernnnnaneeermnnnaneeernnnnnneees Joeernnnnnneeeennnnnnees 1,006,125 |oiiiiiiiis 1,250,000 |... . 29,069 |2.B FE
68389X-CK-9 . ..| ORACLE CORP SR NT ..... 06/23/2023 VARIOUS ... .45,086 |2.B FE
59284B-AG-3 . ..|ORBIA ADVANCE CORP SAB 06/06/2023 GOLDMAN, S .
69021*-AA-8 ......... OVERLAKE 520 GRND LSE CTL ...oivivvieniiiiiiiiiiiiiiiii e ereseis s ennsis s ssennnessssnnnns | eeeeennnnnnenes fonnnd 06/15/2023 ..... INTEREST CAPITALIZATION ..
69418*-AL-5 PACE LOAN GRP 2019-1 CL A=11 NT i e e eeen e e ee e e e eennneees | cevvvinniinnens Jeennid 06/21/2023 ..... DIRECT PLACEMENT
695114-DA-3 . .|PACIFICORP 1ST MTG 05/15/2023 NIKKO SECURITIES CO INTL INC, THE .
697020-AA-6 PALMER SQ LN FD LTD 2022-5A CL A1 144A . 05/09/2023 ..... J P MORGAN SECURITIES INC
69702D-AA-5 PALMER SQ LN FNDG LTD 2021-2A CL A1 144A .... 04/25/2023 ..... BANK OF AMERICA NA
69421*-AH-9 . ..|PEQ 2020 LLC ASSET BACKED SER A8 ..... 06/30/2023 DIRECT PLACEMENT
69421*-AG-1 . .| PEQ 2020 LLC TERM NT SER 2020-1 CLA-7 04/27/2023 DIRECT PLACEMENT ...
71568P-AH-2 . .| PERUSAHAAN LISTRIK NEGAR SR NT 144A 06/20/2023 WELLS FARGO BANK, N.
716973-AB-8 PFIZER INV ENTER CO GUARNT 05/16/2023 ..... BANK OF AMERICA NA
716973-AE-2 PFIZER INV ENTER CO GUARNT .. 05/16/2023 ..... BANK OF AMERICA NA ...
716973-AG-7 . ..|PFIZER INV ENTER CO GUARNT .. 06/21/2023 HSBC SECURITIES INC ..
716973-AH-5 . ..|PFIZER INV ENTER CO GUARNT CITIGROUP GLOBAL MKT INC .
718547-AD-4 . ..|PHILLIPS 66 CO GUARNT ... EXCHANGE ....
718547-AF-9 . .| PHILLIPS 66 CO GUARNT EXCHANGE . . 11,670,036 |. .11,700,000 |.
718547-AH-5 . ..| PHILLIPS 66 CO GUARNT EXCHANGE . . 24,987,923 |. .25,160,000 |.
718547-AK-8 ......... PHILLIPS 66 CO GUARNT ... EXCHANGE ... eeeee e e e et e e e e e e e e e e e e e e e e e e e e s e e e e e e e e e e ennn e e e e eennnnaeeeennnnn [eeeernnnnaeeeeennnaaeeeennnnaaaeee |eennnnaaeeeennn e 4,992,547 [.ooeeiiiiiiiiiiies 5,000,000 |...
693475-BM-6 ......... PNC FINANCIAL SVCS SR NT ..evvveiiiiiiiiiiiiiiiiii e se s s ernnn s srnnnns e ssnnnnnnees | oeeeeennnnneees founid 06/23/2023 ..... LT 0 S L ) RO RN 4,811,150 [oeviiiiiiiinniieens 5,000,000 |...
T4256L-EW-5 ......... PRINCIPAL LFE GLB FND |1 SEC 144A ... eeeeee e eeeennne e e e ennnneeeeennnns | cevevnnniinnnns Jeennid 06/21/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC .... e 5,000,000 |...
74340X-CF-6 .........|PROLOGIS LP SR NT 06/26/2023 ... [VARIOUS ....iiiiiiiiiiiiiiie ettt s e e s s e eaaa s s s e e e e s nnnnns eeerrnnieeeesernnneeeerrnnneeees o 5,899,770 |.eevvreiiiiiiiinnnns 6,000,000 |...
745332-CD-6 .. |PUGET SOUND ENERGY INC SR SEC . 06/23/2023 GOLDMAN, SACHS & CO 12,151,440 |. . 12,000,000 |.
750104-AC-5 . ..|RAD CLO LTD 2023-19A CL A2 144A . 04/13/2023 PAM DIRECT .. .10,000,000 |. .10,000,000 |.
75101#-AF-3 . ..|RAISA FUNDING | LLC ABS CL A .. 06/29/2023 DIRECT PLACEMENT .10,000,000 |. .10,000,000 |.
75101#-AG-1 ......... RAISA FUNDING | LLC ABS CL A 06/29/2023 ..... 0] =00 I R RO RN 5,000,000 [oeuriiriinnnnniinnnnns 5,000,000 |...
78520E-AE-6 ......... SABEY DATA CTR 1SS 2023-1 CL A2 144A ... 04/18/2023 ..... GUGGENHE IM CAPITAL MARKETS ..o eeceeeee e e e eeene e e e e eene s e e e e e mne e e e ee e e e e e ennnneeeennnnnns [eeeernnnnnaneeennnnnneeermnnnnnenes Joeeennnnnneeeennnnnenes 4,997,917 | 5,000,000 |...
80287J-AB-0 ......... SANTANDER DR AUTO REC 2023-2 CL A2 05/09/2023 ..... CITIGROUP GLOBAL MKT INC ...eiveriiniiiiiiiii e iiiii e s e rrsi e s srnsnns e sennnnns [oresrennnnnnesrnnnnnnnnesnnnnnnnees [oevrnnnnnneeeennnneee.. 1,000,049 |, 1,100,000 |...
80287F-AB-8 SANTANDER DRIVE AUTO REC 2022-7 CL A2 .. 04/21/2023 ..... SANTANDER US CAPITAL MARKETS LLC
806854-AL-9 . .| SCHLUMBERGER INV CO GUARNT 06/23/2023 MORGAN STANLEY CAPITAL SERVICES LLC .

82808E-AA-9 .........
828807-CL-9 .........
842400-HX-4 .........
842434-CY-6 .........
85208N-AD-2 .........

78486*-AL-3 ...
853254-CU-2
857477-CC-5 . .
85855C-AE-0 .........
86772Y-AA-8 .........
86944B-AJ-2

87122C-AA-1 .
L8954#-AA-0

875127-BE-1 .........
88651C-AA-8 .........
87264A-DB-8

891940-AB-4 .
892356-AB-2

.| TOYOTA AUTO REC OWN 2023-A CL A2

SILVER POINT CLO, LTD 2023-2A CL A1 144A ....

SIMON PROPERTY GRP INC SR NT ..
SOUTHERN CAL EDISON 1ST MTG ...
SOUTHERN CALIF GAS CO 1ST MTG
SPRINT SPECTRUM / SPEC | SR SEC 144A .

..| SSHCOF 111 PACE ABS SER 2020-1 CL A11 ..
.| STANDARD CHARTERED PLC SR NT 144A ..

.| STATE STREET CORP SR NT
STELLANTIS FIN US INC CO GUARNT 144A ...
SUNRUN CALLISTO 1SS 2023-1A CL A 144A ..

SUTTER HEALTH NT SER 20A

.| SYCAMORE TREE CLO LTD 2023-2A CL A 144A

TACHE SECURITIES SARL CL A
TAMPA ELEC CO SR NT

TIERPOINT ISSUER LLC 2023-1A CL A2 144A ..

T-MOBILE USA INC CO GUARNT

TRACTOR SUPPLY CO SR NT ...

...... 04/14/2023 ..... [PAM DIRECT
...... 06/22/2023 ..... [CITIGROUP SECURITIES INC ....
...... 06/26/2023 ..... [BARCLAYS CAPITAL INC
...... 05/17/2023 .....[J P MORGAN SECLRITIES INC
...... 06/01/2023 .....[STIFEL, NICOLAUS & CO INCORPORATED ...

...... 06/15/2023 ..... [DIRECT PLACEMENT
06/28/2023 STANDARD CHARTERED BANK
...... 05/15/2023 ..... [BANK OF AMERICA NA
...... 06/26/2023 .....[J P MORGAN SECLRITIES INC ...
...... 04/28/2023 ..... [DEUTSCHE BANK SECURITIES INC
...... 06/26/2023 .....[J P MORGAN SECLRITIES INC ...
05/24/2023 CITIGROUP GLOBAL MKT INC .
...... 05/22/2023 ..... [DIRECT PLACEMENT

...... 06/22/2023 .....[SCOTIA CAPITAL MARKETS INC ....
...... 06/29/2023 ..... [ GUGGENHEIM CAPITAL MARKETS ....
06/26/2023 ..... WELLS FARGO BANK, N.A. ...
06/27/2023 LLOYDS SECURITIES INC
05/01/2023 ..... WELLS FARGO BANK, N.A. ...

14,925,000 |.
..... 2,187,625 |.

989,000 |

.... 14,673,000 |.
..8,000,000 |

350,000 |.

..... 9,808,314 |.
..... 5,110,560 |.
1,997,000 |.
...20,000,000 |.

6,255,765 |.
.... 19,145,830 |.
.. 2,545,100 |
.. 751,638 |.
149,339 |.

.... 15,000,000 |...
..... 2,500,000 |...
..... 6,000,000 |...
..... 5,000,000 |...
..... 1,000,000 |...

.. 14,673,000 |...
8,000,000 |
350,000 |...
..... 2,500,000 |...
....10,000,000 |...
..... 7,000,000 |...
2,000,000 |.
...20,000,000 |...

..... 7,527,000 |...
...20,000,000 |...
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89624C-AE-2 TRIMARAN ADV CAVUCLO 2019-1A CL B 144A ...ooereeiiieiiiiiieeeeeeeieeeeeeenneeeeeeennneeeeeenenenees | Doveeveenieees Jeennd 06/06/2023 ..... APC DIRECT .. 1,959,760 |oveeeeeeeennnaeeeenes 2,000,000 |...
89640H-AJ-0 . ..| TRINITAS CLO LTD 2023-22A CL A2 144A 04/05/2023 PAM DIRECT .. 8,000,000 |. 8,000,000 |.
89788M-AP-7 . ..| TRUIST FINANCIAL CORP SR NT . 06/21/2023 VARIOUS ... . 7,711,550 |. .. 7,700,000 |.
87320%-AH-3 . ..| TWAIN FUNDING | LLC 2018-A11 .. 05/15/2023 DIRECT PLACEMENT . 13,593,710 |. . 13,593,710 |.
902133-AG-2 . .| TYCO ELECTRONICS GRP S CO GUARNT 06/22/2023 SUNTRUST CAPITAL MARKETS INC 1,680,652 1,450,000
902133-AZ-0 . ..| TYCO ELECTRONICS GRP S CO GUARNT 06/30/2023 J P MORGAN SECURITIES INC ... 2,956,470 3,000,000
902613-BB-3 . .|UBS GRP AG SR NT ............ 06/23/2023 BNP PARIBAS SECURITIES COR 3,509,720 3,660,000
907818-EK-0 UNTON PACIFIC CORP SR NT ...iiiiiiiiiiiiiiii e einni e e ensii e ersnis e s ernnne e s ennnnnns s snnnnns | aeeeeennnnnenes founid 06/28/2023 ..... JEFFERIES LLC 945,103 |. 1,255,000 |...

907818-EN-4 ......... UNION PACIFIC CORP SR NT
91324P-£S-7 . .. | UNITEDHEALTH GRP INC SR NT
.| US BANCORP SR NT ...

...... 06/22/2023 .....[SCOTIA CAPITAL MARKETS INC .
06/22/2023 BANK OF AVERICA NA .........

..... 5,880,350 |.
5,494,400 |.

..... 7,000,000 |...
5,000,000 |.

91150H-UN-1 . . 06/21/2023 CITIGROUP SECURITIES INC . 054,500 .10,000,000 |
91911T-AR-4 . ..| VALE OVERSEAS LTD SR 06/07/2023 J P MORGAN SECLRITIES INC ... 396,468 ..400,000
92212l-AE-0 . .| VAR ENERGI ASA SR NT 144A 06/21/2023 DEUTSCHE BANK SECURITIES INC 2,131,020 2,000,000

.| VERIZON MSTR TR 2023-2 CL A .

92348K-BL-6 . . 04/18/2023 ROYAL BANK OF CANADA ... .. 799,987 |. .
925930-AE-9 . ..| VIBRANT CLO LTD 2023-16A CL A1B D.. 04/14/2023 PAM DIRECT ......oeeennnnes ..6,000,000 | 6,000,000
927804-GL-2 . .| VIRGINIA ELEC & PWR CO SR NT .. 06/26/2023 BNP PARIBAS SECURITIES CORP 5,003,150 |. 5,000,000 |.
928574-BY-5 VODAFONE GRP PLC SR NT ...eeeeeiiiiii e eeenieeeeees | Do [l 06/28/2023 ..... J P MORGAN SECLRITIES INC ... 2,443,800 |.....oceniiiiieenns 2,500,000 |...

92914N-AL-5
55903V-AZ-6 .

VOYA CLO LTD 2015-1A CL A2R 144A ...
.. | WARNERMEDIA HLDGS INC CO GUARNT .
.| WARNERMEDIA HLDGS INC CO GUARNT .

...... 04/03/2023 ..... [PAM DIRECT ..
05/01/2023 EXCHANGE .

736,976 |.
1,490,765 |.

752,500 |...
1,500,000 |.

55903V-BA-0 . . 05/01/2023 EXCHANGE . .20,000,000 | .20,000,000 |
55903V-BB-8 . .. | WARNERMEDIA HLDGS INC CO GUARNT . 05/01/2023 EXCHANGE . ..5,000,000 | ..5,000,000 |
55903V-BC-6 . .. | WARNERMEDIA HLDGS INC CO GUARNT . EXCHANGE . . 14,523,872 |. . 15,000,000 |.
55903V-BD-4 . .. | WARNERMEDIA HLDGS INC CO GUARNT . VARIOUS ... .. 7,308,450 |. .. 7,725,000 |
55903V-BE-2 ......... WARNERMEDIA HLDGS INC CO GUARNT .... 05/01/2023 ..... EXCHANGE . ..10,000,000 |. ..10,000,000 |...

..... 1,150,000 |...

962166-CC-6 ......... WEYERHAEUSER €O SR NT ..vivteteeteeesteseseeseseeseseeseessesessesessessssesessesessesessssessssesnssennns | eeeessenenes |oenes 05/15/2023 ... GOLDMAN, SACHS & CO .. .

612656-AA-7 ......... VIVINT SOLAR INC SEC ... R 06/30/2023 ..... TRADE ADJUSTMENT i feene ... 10,488,145 |. ... 10,488,145 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,457,256,878 1,485,969, 177
BLAOAG-TK-2 ......... ACCLAIM MIDCO LLC MHL vttt nnenennens | eeveinnnennne |ouenes 06/13/2023 ... DIRECT PLACEMENT ... vevtesteeteeeteseeseseetese sttt sesaese et se s se st e s e sne e ebeneeneneanas

001608-AA-2 ........ ACP HYPERDRIVE INC DDTL +.vvveveutveseeeseeeseeeseneeseseesesessesessessssessssesessesassesessesassssenes | eeenessenennes |oenes 05/05/2023 ... DIRECT PLACEMENT ...

BLAOA3-DH-3 ......... ACP TARA HOLDINGS ML ..vevevvesetencteeeteneetesestese et ene e snenesnenesnenesnenes | eeveinnnennnes |ouenes 06/01/2023 ... DIRECT PLACEMENT ...

03852J-AT-8 ......... ARAMARK SVCS INC TL B oo e et e s | eeeeeniiienees [eeeed 06/26/2023 ..... J P MORGAN SECLRITIES INC JU

040108-AA-6 ......... ARGANO LLC 1ST AMND INCR DTTL . 04/01/2023 ..... P O . X .
BLAOON-2G-9 ARGANO LLC 5TH AVND ML ... 04/18/2023 ..... DIRECT PLACEMENT ... 1,569,582 |. 1,503,484 |...
BLAOSR-R1-2 . .| CHROMA COLOR HOLDINGS MWL 04/21/2023 DIRECT PLACEMENT 4,204,726 |. 4,382,374 |.

..| ELEMENT 78 PARTNERS LLC INCTL DDTL ...
.. | EMERSON CLIMATE TECHNOLOGIES INC TL B
..| HARBOURVEST DOVER STREET X INVMNT TL
.| HEARTLAND LLC DDTL 6TH AMNDMNT .....

28619E-AF-0 .
26872N-AC-3 .
BLAO9Y-29-7 .

05/30/2023
06/12/2023
05/11/2023

DIRECT PLACEMENT ...
ROYAL BANK OF CANADA
NOMURA' SECURITIES INTL INC .

..380,652 |.
..826,514 |.
.28,779,998 |

384,497 |.
..834,862 |.
.28,779,998 |

42255%-AD-6 . . 04/07/2023 VARIOUS ........... .. 163,148 |. .. 163,148 |.
42255%-AE-4 ......... HEARTLAND LLC DDTL 7TH AMNDMNT JUR 06/16/2023 ..... DIRECT PLACEMENT 524,305 |. ..524,305 |...
64379#-AB-0 HEATHROW FINANCE PLC TL B.. B 04/01/2023 ..... TRADE ADJUSTMENT ... .. 16,214,998 |. .. 16,214,998 |...
43283L-AH-4 . .. |HILTON GRAND VAC BORROWER TL B BANK OF AMERICA NA .. 751,875 |.

450546-AB-4 . ..| ITI INTERMODAL INC DDTL DIRECT PLACEMENT .. 1,152,155 |.

50024P-AA-9 . ..|KOHLBERG INVESTORS IX LP . DIRECT PLACEMENT . 32,013,558 |.

52473U-AC-6 . .. | LEGACY SERVICE PARTNERS LLC DDTL DIRECT PLACEMENT 1,355,548 |.

55284B-AC-0 . ..|MC GROUP VENTURES CORPORATION DDTL DIRECT PLACEMENT ... 44,010 |.

50832H-AD-4 ......... |MIDHEST EYE SVCS LLC  DDTL .eeeveeiiuiiiiieeeiiiiiieeeesiiiiie e e et e e e e ssiineee e ssinns | eeeeesnsnines [l 06/29/2023 ..... DIRECT PLACEMENT ... .. 2,371,3% |
647561-AA-7 ......... NEW MOUNTAIN PARTNERS VI LP TL .eeeeiiiiieiiieee e eeiies | eeeeeniiienees [eened 05/23/2023 ..... DIRECT PLACEMENT ... ... 79,872,086 |. ...56,807,641 |...

62910X-AC0 ......... T X PP PP PP PP PPPPPPPPIN IEEPPPPTTTPPUPPRN PPNt 05/26/2023 ..... DIRECT PLACEMENT ... 156,466 |. 158,046 |...
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BLAO9X-1F-6 ......... NSPC INTERMEDIATE CORP TL 05/08/2023 ..... DIRECT PLACEMENT ... 3BZ..
72165N-BH-1 . ..| PILOT TRAVEL CENTERS LLC TL B . 05/08/2023 BANK OF AMERICA NA 3.AFE ..
72354A-AB-4 . .. | PINNACLE SUPPLY PARTNERS LLC MML 04/03/2023 DIRECT PLACEMENT 3.APL .. .
76087@-AB-0 ......... RESA HOLDING CO DDTL 05/30/2023 ..... DIRECT PLACEMENT ... 2BPL ..o
BLAOSL-TE-S ......... RHINO INTERMEDIATE HOLDING ML .. 04/04/2023 ..... DIRECT PLACEMENT ... 3AZ ..
78404X-AH-8 ......... SBA SENIOR FINANCE 11 TL B L tevveiniiiiiiiiieiiciiiin et ccnnin e ecnnnineeeeenns | eeeeeennnineees fonnnd 04/01/2023 ..... TRADE ADJUSTMENT ... . 3.BFE ..
89616N-AA-6 ......... TRIDENT IX LP TL A oo e eeeeeee e e e ee e e e ee e e e e ene e e e e eenna e e e eennnneeeeernnnnnneeennnnnnnes | seeevnnniinnnns Jonnad 06/30/2023 ..... DIRECT PLACEMENT U U ....69,631,458 |. ....69,631,458 |... 1.GPL ..
BLAOA2-DD-4 ......... TWIN BROOK CAPITAL FUNDING XTTT ©vvvvviniiiiiiiiieiiiiiie i eecevni s eennnnnnees | eeeeeenniinenes fonnnd 05/25/2023 ... MASSMUTUAL P I ....10,000,000 [. ....10,000,000 ... 1EZ ...
BLAOA2-DF-9 ......... TWIN BROOK CAPITAL FUNDING XIV ..eeeeeeeeeeeieeie e e e eeeeie e e eeenn e e e eeene e e eennne e e eeennnneees | eevvvnnnninnnes Joennnd 05/25/2023 ..... MASSMUTUAL ..10,000,000 |. ....10,000,000 |... 1EZ ...
G9312@-AA-3 . ..| VEPF VI1 HOLDINGS LP TL TRANCHE A . 05/30/2023 INTEREST CAPITALIZATION . . 1.F PL
95024T-AB-4 ......... WELLSPRING PHARMACEUTICAL CORP B DDTL evveeeeeeeernuneeeeeenneeeeeeennnanneeeemnnneeeeennnnneeeeennn | sevevnnnninnnns Jonnnd 04/03/2023 ..... DIRECT PLACEMENT 3.CPL
BLAOAS-P4-4 ......... XPRESSMYSELF.COM LLC 1ST AMND INCR MML ....covvvvriniiiiiiiiniiiiiiiisceccniiseeecennnnesnnnnnnns | eeeeeennnnneees fonnid 06/09/2023 ..... DIRECT PLACEMENT ... 3BZ..
86602¢-AD-1 ......... SUMMIT BUYER LLC DDTL PP SO 06/30/2023 ..... DIRECT PLACEMENT ... U . .. |S.APL ..
372444-EA-4 ......... GENSERVE LLC DDTL 5TH AMND .....iiieveunniiiiiunnnniiiiiinunniiisiisnnnsssrnsnnnssssrsssnssnssrssssnsnesnes | aeeeeennnnnenes |ousssd 06/30/2023 ..... DIRECT PLACEMENT ... iiiiuuuniiiiiuuuniiiiiiunesissiussissssiessssssssesnnsnsesernnsnsssssrsnnnsssssrnnnns  [oosressnnsessrnnsnnssnsrnnnnnnsnsee |oeressnnssssennnnnnnnes 1,127,459 | 1,127,459 v
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 313,068,971 262,743,354
2509999997. Total - Bonds - Part 3 1,820, 196,649 1,798,892,531 6,256,248
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 1,820, 196,649 1,798,892,531 6,256,248
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks
04045F-46-9 .........|ARISTOTLE SMALL-CAP EQUTY FUND Il CL | . 04/12/2023 ..... DIVIDEND REINVESTMENT ....iiiiiiniiiiiiiiii e e cetii et ee e s e s s s e e s s s eeanna s [eeeeennnnnnnesennnnans 6,675.370 |.... ... 69,958 |.
04045F-67-5 . ..| ARISTOTLE ESG CORE BOND CLASS -2 . 06/30/2023 DIVIDEND REINVESTMENT .. 9,535.109 |. 81,517 |.
04045F-68-3 . ..| ARISTOTLE ESG CORE BOND CLASS | .... 06/30/2023 DIVIDEND REINVESTMENT .. 9,535.261 |. 81,519 |.
04045F-78-2 . ..| ARISTOTLE ULTRA SHORT INCOME FUND CL -2 . 06/30/2023 DIVIDEND REINVESTMENT .. .16,341.572 |. . 161,177 |.
04045F-79-0 . ..| ARISTOTLE ULTRA SHORT INCOME CLASS | 06/30/2023 DIVIDEND REINVESTMENT .16,339.827 |. ..161,160 |.
313786-10-5 ......... FHLB TOPEKA CLASS A [T AT 06/28/2023 ..... EXCHANGE ...809,677.000 |.... ....80,967,700 |.
313786-2#-1 ......... FHLB TOPEKA CLASS B ...iieuuuiiiiiiiuuiniiiiiiiuiiiiiiiiiisieecissnnseerssnnnnsesseesnnnsesseessnnseeenenss | sesssnneeeeenns |ousssd 06/30/2023 ..... B R PPN FEPTP PP PPPPPII 671,497.000 [...oiiiiinnnnniininns 67,149,700 |.uuiiiiiinnnnniiiiiininiiiiinens fooniiiiiiiiiiniiiiiii i | eeeseeeeeeeainns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 148,672,731 XXX
5989999997. Total - Common Stocks - Part 3 148,672,731 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 148,672,731 XXX
5999999999. Total - Preferred and Common Stocks 148,672,731 XXX

6009999999 - Totals 1,968,869,380 XXX 6,256,248 XXX
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.. 38374M-DY-2 | GNMA 2005-75 CL ZA Z BOND ....ccooeeeeeeeeeeeeees [ . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 334,282 334,282 .... 310,800 |...........323,923 |.... ....10,359 |. .334,282 |.. ..7,705 |. 10/01/2035 . [1.A ........
..38374E-HT-7 | GNMA SER 2003-105 CL Z .. 06/01/2023 . | SCHEDULED REDEMPTION ... .. 186,002 . 186,002 ..170,049 |. 15,953 | 186,002 3,953 |. 11/01/2033 . |[1.A .
..38374E-G9-2 | GNMA SER 2003-113 CL ZA . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 385,579 ..354,357 |. . 12/01/2033 . [1.A .
..38381Y-UF-9 | GOVT NATIONAL MTG A 2019-115 CL FE ......eovvns [oeennn . 06/20/2023 . | SCHEDULED REDEMPTION ... ..270,228 |.... . 09/20/2049 . (1.A ........
..38381Y-UN-4 | GOVT NATIONAL MTG A 2019-115 CL FG ....evvvvenn [oeennnn . 06/20/2023 . | SCHEDULED REDEMPTION ... ..530,062 |.... . 09/20/2049 . [1.A ........
..38381Y-VE-1 | GOVT NATIONAL MTG A 2019-115 CL UF .........oee [oeennn . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2049 . (1.A ........
..38382A-XM-2 | GOVT NATIONAL MTG A 2019-137 CL FE ....eevvvves [eeennn . 06/20/2023 . | SCHEDULED REDEMPTION ... . 11/20/2049 . [1.A ........
..38382A-ZK-4 | GOVT NATIONAL MTG A 2019-143 CL AF .....oevvves [orennn . 06/20/2023 . | SCHEDULED REDEMPTION ... |.... . 11/20/2049 . (1.A ........
..38382A-Z0-1 | GOVT NATIONAL MTG A 2019-143 CL JF .....coceees [ oennnnn . 06/20/2023 . | SCHEDULED REDEMPTION ... . 11/20/2049 . [1.A ........
..83162C-RS-4 | SBAP 2008-20D CL 1 O ORI . 04/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2028 . [1.A ........
..911760-EJ-1 | VENDEE MORTGAGE TRUST 1994-2 CL 37B ........... [..ee... . 05/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2024 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 3,374,506 3,374,506 3,253,762 3,312,679 61,828 61,828 3,374,506 79,446 XXX
..6936OE-AE-9 [PERTAMINA PERSERO PT SR NT 144A ... D..... . 05/20/2023 . TMATURED .. [ T A 9,000,000 |........ 9,000,000 |........ 9,000,000 |........9,000,000 |.....oooeveeeers Jovverininiininns foveviiiiiiiiins foveeeiiiiiiiins fooviiiiiiiiiiins e 9,000,000 |.. ...193,500 |. 05/20/2023 .
0309999999. Subtotal - Bonds - All Other Governments 9,000,000 9,000,000 9,000,000 9,000,000 9,000,000 193,500 XXX
..35826#-AA-2 | FRESNO COUNTY TRUST Il CTL SER 2020 . 06/15/2023 . [ SCHEDULED REDEMPTION . ... 45,120 ...45,120 ...45,120 |. ...45,120 |. ..45,120 . 08/15/2039 .
..71783D-AD-7 | PHILADELPHIA PA AUTH FOR INDLD ... 04/15/2023 . | CALLED @ 100.000 .. 17,590,000 .17,590,000 .17,590,000 |. 17,590,000 |. 17,590,000 . 04/15/2026 .
..89917*-AA-3 | TULARE COUNTY I CTL PTC ..... . 06/25/2023 . | SCHEDULED REDEMPTION ... |. ..2,055 . 2,055 .2,075 |. .2,074 |.. . 2,055 . 08/25/2045 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 17,637,174 17,637,174 17,637,195 17,637,194 17,637,174 349,539 XXX
..31393Y-AT-2 | FANNIE MAE SER 2004-31 CL Z . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 175,603 ..175,603 .. 149,537 |. ..163,940 |. 175,603 3,417 |. 05/01/2034 . (1.
..31393X-V8-7 | FANNIE MAE SER 2004-35 CL AZ 06/01/2023 . | SCHEDULED REDEMPTION ... .. 213,298 ..213,298 ..178,458 |. ..194,280 |. .213,298 3,999 |. 05/01/2034 . |1.
..31393G-V3-5 |FHLMC 2533- CL Z .... 06/01/2023 . | SCHEDULED REDEMPTION ... .. 104,947 ..100,654 |. 2,789 |. 12/01/2032 . (1.
..31394R-TP-4 | FHLMC 2766 CL 2D . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 137,332 ..123,824 |. 2,409 |. 03/01/2034 . |1.
.. 31395H-RC-6 |FHLMC 2870 CL VZ ....eevvevviviiiiiiiiiciiiiiiiiiees [ eeeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... 471,573 437,348 |.... 7,5% |. 10/01/2034 . (1.
.. 3137FQ-HH-9 |FHLMC 4936- CL EF ......oooeeeennnnnnn [ . 06/25/2023 . | SCHEDULED REDEMPTION ... 159,278 158,830 |.... 4,038 | 12/25/2049 . [1.A ........
.. 3137FQ-JW-4 |FHLMC 4936~ CL FL ...ooooeeeeeeeeiiiiiie [ . 06/25/2023 . | SCHEDULED REDEMPTION ... 189,709 189,175 |.... 4,422 | 12/25/2049 . (1A ...
..3137F9-WIS-6 | FHLMC 5070~ CL DP ...eooeeeeeeeeeeeeeeeeeeeeeee [ . 06/01/2023 . | SCHEDULED REDEMPTION ... 171,138 170,452 |.... .. 5,537 |. 08/01/2080 . [1.A ........
..31394P-PA-5 |FHLMC SER 2755 CL ZM ....ceevvvvveeiiiiiiiiiiiiiens [ eeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... 104,082 .. 2,403 |. 02/01/2034 . [1.A ........
..31397B-SF-9 |FHLMC SER 3227 CL PT ..oovvvvvviiiiiiiiieieieeeeees [ . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 3,546 |. 10/01/2036 . [1.A ........
..31396G-BS-9 |FHLMC SERIES 3087 CL NZ . . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... .. 1,409 |. 12/01/2035 . [1.A ........
..3133TP-60-7 |FHR 2235 TZ COIN PROGRAM .. . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2030 . [1.A ........
..31393E-N8-8 | FNMA 2003-86 CL ZJ .... 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2033 . [1.A .
.. 31394C-JIi-3 | FNMA 2005-12 CL CZ . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2035 . 1.A .
..31394C-6F-4 | FNMA 2005-30 CL Z ... 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2035 . [1.A .
.. 31394C-U5-9 | FNMA 2005-34 CL PE .....cccoiviiiiiiiiiiiiiiiiiiins [eeeens . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2035 . [1.A ........
.. 31394D-0R-4 |FNMA 200540 CL Z ...cooeeeeeeeeeieeeieeeeeeeeeeee [ . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2035 . [1.A ........
.. 31394V-N5-5 |FNMA 2006-13 CL ZA ....oevvvviiiiiiiiiiiiiiiiiieens oo . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2036 . [1.A ........
..31396K-3E-0 |FNMA 2006-84 CL YP ....cooeeriieiiiinins [ . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2036 . [1.A ........
..3136B4-SB-5 |FNMA 2019-24 CL FA ...ccoeeeeiiiiiieiee [ . 06/25/2023 . | SCHEDULED REDEMPTION ... . 06/25/2049 . [1.A ........
..3136B4-WA-2 |FNMA 2019-26 CL FG .....coooveereerniienennnns [ . 06/25/2023 . | SCHEDULED REDEMPTION ... . 06/25/2049 . [1.A ........
..3136B5-AM-7 |FNMA 2019-30 CL FA ....oooeerrnnininns [ . 06/25/2023 . | SCHEDULED REDEMPTION ... 285,368 |.... . 07/25/2049 . [1.A ........
..3136B4-5C-8 |FNMA 2019-33 CL FB ....cooeeeiiiiiiiiiiiiiiieeeeees oo . 06/25/2023 . | SCHEDULED REDEMPTION ... . 576,460 |........... . . . 07/25/2049 . [1.A ........
..3136B6-1D-1 | FNMA 2019-60 CL F .. 06/25/2023 . | SCHEDULED REDEMPTION ... .. 454,831 ..452,983 |. ..453,367 |. .454,831 . 10/25/2049 . [1.A .
..3136B7-PZ-8 | FNMA 2019-73 CL FD . 06/25/2023 . | SCHEDULED REDEMPTION ... ..287,718 ..286,549 |. ..286,791 |. 287,718 . 12/25/2049 . [1.A .
..3136BB-GY-2 | FNMA 2020-54 CL PC ... . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 972,649 993,244 |...........996,377 |.... 972,649 |.. . 08/01/2050 . [1.A ........
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..31371H-FO-4 | FNMA PASS THRU #252292 COIN PROGRAM ........... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ..3,495 .3,4% |.. . 12/01/2028 .
..31371H-GA-0 | FNMA PASS THRU #252293 COIN PROGRAM 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2028 .
..31418C-RD-8 | FNMA PASS THRU SGL FAMILY #MA3183 .. 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2047 .
..31418C-S5-4 | FNMA PASS THRU SGL FAMILY #MA3239 ............. [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2048 .
..31393Y-IIN-1 | FNMA SER 2004-45 CL Z ....oovvvvvviiiviiiiiiiiienns [ oo . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2034 .
..31394A-M3-7 |FNMA SER 2004-67 CL ZA .......ovvvrmmmmnnnnnnnnnnn [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2034 .
..31304A-R6-5 |FNMA SER 2004-74 CL 7B .......eevvrvvevvvennnnnnns [ereeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2034 .
..31394B-Hli-7 | FNMA SER 2004-83 CL ZB ........cevvvvvvvrnnnnnnnns [eeneenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2034 .
..31394M-K4-1 | FREDDIE MAC CMO SERIES 2714 CL CZ .....evvvvnnn [eeeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2033 .
..31394L-0P-0 | FREDDIE MAC SER 2698 CL MZ .......cooeeeereeeeees [eeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2033 .
..31394X-F6-8 |FREDDIE MAC SER 2781 CL ZC ....coooeeeeeeeeeeeees e . 06/01/2023 . | SCHEDULED REDEMPTION ... . I . . 04/01/2034 .
..359900-3X-3 | FULTON CNTY GA DEV AUTH TAXBLE SER B . 04/01/2023 . | CALLED @ 100.000 .. ..500,000 . 500,000 . 500,117 |. ..500,021 |. .500,015 . (1) |. . 04/01/2025 .
..38122N-B7-6 | GOLDEN ST TOBACCO SECURITIZATION . 06/01/2023 . [ CALLED @ 100.000 .. . 2,910,000 ..2,910,000 ..2,921,3%8 |. .2,921,046 |. . 2,920,894 . (10,894) |. . 06/01/2046 .
..46670#-AA-6 | JLL SECURITIES CTL SEC SER 2020-50 . 06/15/2023 . [ SCHEDULED REDEMPTION . .. 91,413 ...91,413 ...92,784 |. ...92,679 |. ..91,413 . 11/15/2040 .
..485428-7X~7 | KANSAS ST DEV AUTH SER C FSA REV .....ccceeeees [orrnnn . 05/01/2023 . | CALLED @ 100.000 ........ ..890,000 .... 890,000 .... 890,000 |.......... 890,000 |.... 890,000 |.. . 05/01/2026 .
..626207-YF-5 |MUNICIPAL ELEC AUTH GA PROJ J BAB .......coeee [oennnn . 04/01/2023 . | CALLED @ 100.000 .. .. 117,000 .... 117,000 .... 117,000 |.......... 117,000 |.... ... 117,000 |.. . 04/01/2067 .
..626207-YM-0 | MUNICIPAL ELEC AUTH GA PROJ M BAB ..........ee. [oeennnn . 04/01/2023 . | CALLED @ 100.000 .. i 477,000 ...l 177,000 ...l 178,611 )Ll 177,581 oo 178,378 ). . 04/01/2057 .
..80168N-EP-0 | SANTA CLARA VY CALIF TRANSN BAB ........ccevvves [oeeenns . 04/01/2023 . | CALLED @ 100.000 ......o. Joeeeeeeeeeeeeeeeeees |oveeeens 900,000 |.......... 900,000 |.......... 900,000 |.......... 900,000 J.ooveeeeieeeeees eveeeieiiiiiiies eveeveieiiiiieee foveiiiiiiiiiiins fooviiiiiiiiiiinn o 900,000 J..eevveiiiiiiies Joveriiiiiiinnns ) . 04/01/2032 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 14,373,386 14,373,386 13,989, 108 14,215,779 14,385,672 (12,286) (12,286) 279,868 XXX
.. 74353#-AA-2 | 1600 0SGOOD ST NTH ANDOVER AMAZON CTL ........ [....... . 06/10/2023 . | SCHEDULED REDEMPTION ... ... 62,128 ...62,128 |.... ..62,128 |.. . 10/10/2042 .
..830126-AA-8 | 6823 ENERGY PARTNERS ........covvvvvviiiiiiiiicnnns [oeneenn . 06/15/2023 . | SCHEDULED REDEMPTION ... ... 31,585 ...31,585 |.... ..31,585 |.. . 01/15/2052 .
..002824-BF-6 | ABBOTT LABORATORIES SR NT . 06/01/2023 . | GOLDMAN, SACHS & CO ... 4,939,050 . 4,979,063 |.... .4,981,199 |.. . 11/30/2026 .
..00289L-AA-3 | ABENGOA TRANSMISION SUR SR SEC 144A . 04/30/2023 . | SCHEDULED REDEMPTION ... .. 127,500 .. 127,49 |. 127,500 . 04/30/2043 .
..005117-AA-4 | ACWA PUR MGMT INVST SR SEC 144A . 06/15/2023 . | SCHEDULED REDEMPTION ... |ocoeeeeriiiieiinnns |oeeeenennnd 6,670 ....6,683 |.... ...6,670 |.. . 12/15/2039 .
..007034-AF-8 | ADJUSTABLE RATE MTG TR 2006-2 CL 2A2 ......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeiiiiiiiiinns |oeeeeeeenes 2,599 2,288 ... ...2,59 |.. . 05/01/2036 .
..00101J-AH-9 | ADT CORP SR NT U PRI . 06/15/2023 . |MATURED ..........cevvvnnns . 1,132,000 01,131,992 |.... 1,132,000 |.. . 06/15/2023 .
..001050-AA-4 | AES US GENERATION HLDGS LLC SR UNSEC NTS .... |....... . 05/31/2023 . | SCHEDULED REDEMPTION ... .. 932,998 K .932,9% |.. . 11/30/2023 .
..00841X-AD-2 | AGATE BAY MTG LOAN TR 2015-2 A4 .......... 06/01/2023 . | SCHEDULED REDEMPTION ... 53,865 (1,154) | 53,865 . 03/01/2045 .
..00841Y-AD-0 | AGATE BAY MTG LOAN TR 2015-3 CL A4 144A 06/01/2023 . | SCHEDULED REDEMPTION ... |. 90,945 (1,308) |. 90,945 . 04/01/2045 .
..00842A-AD-1 | AGATE BAY MTG LOAN TR 2015-4 CL A4 144A 06/01/2023 . | SCHEDULED REDEMPTION ... 32,145 32,145 . 06/01/2045 .
..00842B-AC-1 | AGATE BAY MTG LOAN TR 2015-5 CL A3 144A 06/01/2023 . | SCHEDULED REDEMPTION ... .49,529 49,529 . 07/01/2045 .
..00842E-AC-5 | AGATE BAY MTG LOAN TR 2016-2 CL A3 144A 06/01/2023 . | SCHEDULED REDEMPTION ... 69,586 69,586 . 03/01/2046 .
..00842V-AC-7 | AGATE BAY MTG LOAN TR 2016-3 CL A3 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... e 21,431 ) ..21,431 | . 21,431 |.. . 05/01/2037 .
..008474-B#-4 | AGNICO EAGLE MINES LTD SER A SR NTS .. . 06/30/2023 . |MATURED .......covvvvvvnnnnn Jooveeeeeeniineeennns | 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 [...cevvrrrnnnnnn forviiiiiiiiiiins oo e e e 7,000,000 |.. . 06/30/2023 .
..00900P-AM-7 | AIMCO 2018-BA CL BR 144A ..... . 06/22/2023 . | APC DIRECT .. . 8,657,000 ..8,800,000 ..8,627,517 |. .8,633,780 . 01/15/2082 .
..00901A-AJ-6 | AIMCO 2019-10A CL AR 144A . . 06/07/2023 . |MITSUBISHI TRUST . 6,110,625 ..6,200,000 ..6,122,002 |. . 6,144,949 . 07/22/2032 .
..01185%-AA-3 | ALASKA VENTURES LLC SR SEC NT 06/30/2023 . | SCHEDULED REDEMPTION ... .. 415,278 ..415,278 ..415,278 |. ..415,278 |. .415,278 . 06/30/2033 .
..01185*-AB-1 | ALASKA VENTURES LLC SR SEC NT 06/30/2023 . | SCHEDULED REDEMPTION ... 51,103 ...51,103 ...51,103 |. ...51,103 |. ..51,103 . 06/30/2033 .
..020002-BD-2 | ALLSTATE CORP SR NT ... 06/01/2023 . [ GOLDMAN, SACHS & CO .... 9,469,400 10,000,000 ..9,884,040 |. 9,949,273 |. . 9,954,435 . 12/15/2026 .
..02008D-AB-5 |ALLY AUTO RECEIVABLES TR 2022-3 CL A2 06/15/2023 . | SCHEDULED REDEMPTION ... ...93,486 93,483 |. . 06/16/2025 .
..021345-AA-1 | ALTA WIND HLDGS LLC PTC 144A ........eevvvvennnns [eerenn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 06/30/2035 . (2.
..00184@-AA-4 | AMAZON FC EUCLID OH CTL SR SEC .....coeeveeeeees [eeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 06/30/2039 . [1.E ........
..00191#-AA-3 | AMAZON FC TUCSON AZ LANDLORD LLC CTL ......... [....... . 06/30/2023 . | SCHEDULED REDEMPTION ... . 08/31/2039 . [1.E ........
..74351@-AA-6 | AMAZON OAK CREEK PTC CTL .....cevvvveeeeeeeeeeeens [ . 06/10/2023 . | SCHEDULED REDEMPTION ... . 07/10/2040 . (1.D ........
..02665U-AA-3 | AMERICAN HOMES 4RENT 2014-SFR2 CL A 144A .... |....... . 06/01/2023 . | VARIOUS ....ovvvvvvennnnnes . 10/01/2036 . [1.A FE .
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..02665X-AA-7 | AMERICAN HOMES 4RENT 2014-SFR3 CL A 144A .... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 37,928 ..37,928 |.. . 12/01/2036 . [1.A FE ....
..02666A-AA-6 | AMERICAN HOMES 4RENT 2015-SFR1 CL A 144A .... 06/01/2023 . | SCHEDULED REDEMPTION ... 13,781 13,781 . 04/01/2052 . (1.A FE ....
..02666B-AA-4 | AMERICAN HOMES 4RENT 2015-SFR2 CL A 144A 06/01/2023 . | SCHEDULED REDEMPTION ... 17,318 . 10/01/2045 . [1.A FE ....
..03065l/-AB-1 | AMERICREDIT AUTO REC 2022-2 CL A2A ........ccee [oeeenn . 06/18/2023 . | SCHEDULED REDEMPTION ... .342,385 |.. . 12/18/2025 . [1.A FE ....
..03072S-QP-3 | AMERIQUEST MTG SECURITIES 2004-FR1 CL A6 .... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... .206,492 |.. . 05/01/2034 . [1.AFM ...
..030728-00-1 | AMERIQUEST MTG SECURITIES 2004-FR1 CL A7 .... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... .. . 05/01/2034 . [1.A FM ...
..00176@-AA-4 | AMF FLORENCE LLC SEC .......eevvmmmmmmmmmnnnnnnnnnn [eeeeenn . 06/30/2023 . | SCHEDULED REDEMPTION ... ....834,508 |.. . 12/31/2035 . |2.CPL ....
..031162-CJ-7 | AMGEN INC SRNT ...oooviiiiiiiiiiiiis [ . 06/01/2023 . | GOLDMAN, SACHS & CO ... .4,798,612 |.. . 08/19/2026 . (2.A FE ....
..G1267@-AA-5 | AMP CLEAN ENERGY FDG PRTNRS SEC SER A ........ [....... . 06/09/2023 . | CALLED @ 110.000 .. .5,042,391 |.... .5,042,391 |.. . 06/30/2025 . (4.B PL ....
..G1267@-AB-3 | AMP CLEAN ENERGY FDG PRTNRS SEC SER B ........ [....... . 06/09/2023 . | CALLED @ 110.000 .. e ...........086,579 |.... ...........986,579 |.. . 06/30/2025 . (4.B PL ....
..G1267@-AC-1 | AMP CLEAN ENERGY FDG PRTNRS SEC SER C ........ [....... . 06/09/2023 . | CALLED @ 110.000 ........ |oeeeeeeeeeeeeeneenns |oeees 5,060,010 |........ 4,600,009 |........ 4,600,000 |........4,424.347 | | 3438 | [ B34 i e 4,458,691 . 06/30/2025 . (4.B PL ....
..PPFVC1-EX-2 | AMP CLEAN ENERGY FDG PRTNRS SEC SER D 06/09/2023 . [CALLED @ 110.000 .. 11,091,103 .10,082,821 .10,082,821 |. 10,082,821 . 06/30/2025 . [4.B Z .....
..G1265#-AA-5 | ANDEAN POWER GENERATION SEC ....... . 06/23/2023 . | SCHEDULED REDEMPTION . ... 31,555 ... 31,555 ...31,082 |. .. 31,555 . 06/05/2028 . |3.CPL ....
..03762Y-AF-4 | APIDOS CLO 2016-25A CL A1R 144A . 05/09/2023 . | APC DIRECT ..... 2,872,450 ..2,900,000 ..2,854,180 |. . 2,856,341 . 10/20/2031 . [1.A FE ....
..038222-AL-9 | APPLIED MATERIALS INC SR NT ....... 06/01/2023 . [ GOLDMAN, SACHS & CO K . 4,819,650 ..5,000,000 ..4,982,250 |. . 4,992,515 . 04/01/2027 . [1.F FE ....
..038779-AB-0 | ARBYS FUNDING LLC 2020-1A CL A2 144A . . |- 04/30/2023 . [ SCHEDULED REDEMPTION ... 52,500 52,500 50,858 |. . 07/30/2050 . (2.C FE ....
..04015N-AG-9 | ARES CLO LTD 2015-4A CL A1R 144A ... . 04/17/2023 . | SCHEDULED REDEMPTION . .. 267,080 . 267,080 . 267,080 |. . 10/15/2030 . [1.A FE ....
..04018L-AJ-4 | ARES CLO LTD 2018-50A CL AR 144A . 06/22/2023 . | APC DIRECT .. 1,687,941 ..1,710,000 ..1,675,800 |. K 1,692,213 . 01/15/2082 . [1.A FE ....
..04317@-AM-0 | ARTHUR J GALLAGHER & CO SER N SR NT ......cooee [oennnnn . 06/24/2023 . |MATURED .......eevvvvumennnn Jooveennniiiiiinienns e 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 [...coevrmmmennnn fooviiiins oo e e e 7,000,000 |.. . 06/24/2023 . (2.B PL ....
..00206R-JC-7 | AT&T INC SR NT . 06/26/2023 . | TRANSFER TO SA ........... |-o.. . 2,012,606 .2,008,105 |.... .2,012,606 |.. . 11/15/2036 . (2.B FE ....
..04966H-AA-4 | ATRIUM CDO CORP 13A- CL A1 144A .. . 04/24/2023 . | SCHEDULED REDEMPTION . ... 53,562 ...52,689 |. .. 53,562 . 11/21/2030 . [1.A FE ....
..05330K-AA-3 | AUTO METRO PUERTO RICO SR SEC 144A . 06/30/2023 . | SCHEDULED REDEMPTION ... |. ..300,000 K . 300,000 |. 300,000 . 06/30/2035 . [2.C FE ....
..052769-AE-6 | AUTODESK INC SR NT .......eevveeeee 05/10/2023 . | BARCLAYS CAPITAL INC ... |. . 4,846,150 ..5,000,000 ..4,632,700 |. 4,941,741 .4,808,093 . 06/15/2027 . 2.A FE ....
..05607Y-AL-5 |B2R MTG TR 2015-1 CL C 144A . .......|. 06/01/2023 . [ SCHEDULED REDEMPTION ... .. 276,005 ..276,005 ..284,274 |. ..217,775 | .276,005 o . 05/01/2048 . [1.A FE ....
..06762C-A0-1 |BABSON CLO LTD 2020-2A CL AR 14 D..... . 06/22/2023 . | APC DIRECT . 4,008,731 ..4,050,000 ..3,073,050 |. .3,079,874 |. . 3,987,937 .20,79% |. . 10/15/2033 . [1.A FE ....
..067316-AF-6 | BACARDI LTD CO GUARNT 144A ........... .. |D..... |. 06/08/2023 . |HSBC SEC INC ..2,000,000 .. 1,927,460 |. 1,992,190 |. ) . .1,957,295 .(7,955) |. . 05/15/2028 . (2.C FE ....
..05683F-AJ-8 |BAIN CAPITAL CRED CLO 2020-5A CL A1 144A .... [D..... . 06/23/2023 . | APC DIRECT e e [enn...4,049,164 .l 4,088,000 |........ 4,007,507 |........4,010,458 |.......oooeeees | 17,874 | e 17,874 [ e 4,028,333 |.. . 01/20/2032 . (1.A FE ....
..059496-AY-5 |BANC OF AMERICA ALT LN 2007-1 CL 3A19 ........ [....... . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... 35,337 |.... . 04/01/2037 . [4.C FM ....
..06051G-AV-1 |BANC OF AMERICA FNDG 2004-A CL 1A1 .... 06/01/2023 . | SCHEDULED REDEMPTION ... |. . 09/01/2034 . [1.AFM ...
..059490-AT-2 |BANC OF AMERICA FNDG CORP 2006-2 CL 2A12 .. 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 03/01/2036 . [4.A FM ....
..05946X-EY-5 |BANC OF AMERICA FUNDING 2003-3 CL 1A43 . 06/01/2023 . | SCHEDULED REDEMPTION ... |. . 10/01/2033 . [1.A FM ....
..058931-BD-7 |BANC OF AMERICA FUNDING 2006-3 CL 5A1 . |- 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 03/01/2036 . (4.B FM ....
..05946X-P8-0 | BANC OF AMERICA FUNDING CORP 2005-6 2A13 . |- 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 10/01/2035 . [4.A FM ....
..05949A-DF-4 | BANC OF AMERICA MTG SECUR 2004-D CL 2A1 ..... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2034 . [1.A FM ...
..05949A-DG-2 |BANC OF AMERICA MTG SECUR 2004-D CL 2A2 ..... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2034 . [1.AFM ...
..05949A-HB-9 | BANC OF AMERICA MTG SECUR 2004-E CL 2A7 ..... |[....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2034 . [1.A FM ...
..05949A-XG-0 |BANC OF AMERICA MTG SECUR 2004-K CL 2A1 ..... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2034 . [1.A FM ...
..05949A-H3-4 | BANC OF AMERICA MTG SECUR 2005-A CL 2A2 ..... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... . 02/01/2035 . [1.A FM ...
..05949A-3N-8 | BANK OF AMERICA MTG SECS 2005-3 CL 2A1 . . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ... 18, . . . 03/01/2035 . [4.A FM ....
..06406R-AG-2 |BANK OF NY MELLON MTN DTD 04/30/18 . 04/28/2023 . [MATURED ..........ovvvunnnnn |- .5,000,000 ..5,000,000 ..5,009,550 |. N ... (693) ] .5,000,000 . 04/28/2023 . [1.F FE ....
..071813-BQ-1 |BAXTER INTL INC SR NT ... 06/01/2023 . [ GOLDMAN, SACHS & CO .... . 9,285,700 10,000,000 ..9,331,700 |. .9,635,047 |. .. 115,89 |. .9,750,942 . 08/15/2026 . (2.B FE ....
..05609%-AA-2 |BB&T CENTER GRND LSE BACKED PTC CTL A-1 06/15/2023 . | SCHEDULED REDEMPTION ... ..1,262 .. 1,282 1217 . .1,276 | . (24)). 1,252 . 01/15/2056 . (1.D PL ....
..07359B-AA-5 |BEACON CONTAINER FIN 2021-1A CL A 144A . 06/20/2023 . | SCHEDULED REDEMPTION ... ..505,000 ..505,000 ..504,780 |. ..504,803 |. 197 ). .505,000 . 10/22/2046 . (1.F FE ....
..073730-AG-8 |BEAM INC SR NT .....eevvvvrrnrnnnnnnnnnnnnns . 06/15/2023 . | MATURED . 4,778,000 ..4,778,000 ..4,726,971 L4,774,822 |. 3,178 | .4,778,000 . 06/15/2023 . 2.B FE ....
..07387A-ET-8 |BEAR STEARNS ADJ RATE MTG 2005-10 CL A3 ..... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 68,169 ...67,885 |.... . 10/01/2035 . [1.A FM ...
..07384M-YZ-9 |BEAR STEARNS ARM 2003-7 CL 9A .......ccccvvvvne [oeeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... |...oeeeeeeeeeeeeeens Joveeeeens 91,210 |............91,210 |...........92,236 |............ 91,319 . 10/01/2033 . [1.A FM ....
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..07384M-ZU-9 |BEAR STEARNS ARM TR 2003-8 CL 3A .........ocee. [eennn . 06/01/2023 . | SCHEDULED REDEMPTION ... ..1,623 ....1,623 . 01/01/2034 . [1.A FM ...
..07384M-ZX-3 |BEAR STEARNS ARM TR 2003-8 CL 5A 06/01/2023 . [ SCHEDULED REDEMPTION . ..2,506 . 2,506 .2,4% |. .0 . 01/01/2034 . (1.A FM ...
..0778FP-AL-3 |BELL CANADA CO GUARNT ......... . 05/15/2023 . | VARIOUS .. 502,690 . 500,000 ..499,650 ...0 ] .3,040 . 05/11/2033 . [2.A Z .....
..081331-AB-6 |BELVOIR LAND LLC NT SER A-1 . . |- 06/15/2023 . [ SCHEDULED REDEMPTION . .. 556,383 .. (18,961) | JRUPE . 12/15/2025 . (1.D FE ....
. 08186V-AE-0 |BENEFIT CLO 2021-23A CL B1 144A .. . . 06/22/2023 . | APC DIRECT ................ . 2,651,210 . (2,566) . 04/25/2034 . [1.C FE ....
..08182B-AL-2 |BENEFIT ST PTNRS 2019-17A CL AR 144A ......... D..... . 06/22/2023 . | APC DIRECT ................ I . . .6,233 . 07/15/2082 . (1.A FE ....
..08516*-AA-8 |BERLIN STATION SR NT SER A ....oevvvvnnnnnnnnnnee . |- 04/30/2023 . [ SCHEDULED REDEMPTION ... 262,500 |... 160,999 |.......... 166,478 eeee....262,500 .. . 09/30/2031 . |6. PL .....
..08891*-AA-3 |BID |11 NOTE ISSUER LP CL A .... . 04/14/2023 . | SCHEDULED REDEMPTION ... |...........cceeeees |- 8,008,599 |........ 8,008,599 |........ 8,008,599 |........8,008,509 [.....cccociiiins fooviiiiiiiiiiins e e e foiiin 8,008,599 |.. . 12/31/2044 . (1.G PL ....
..08891*-AB-1 |BID |11 NOTE ISSUER LP CL B . 04/14/2023 . | SCHEDULED REDEMPTION ... |. 1,827,420 1,827,420 [oeeennniiininnnne . 1,327,420 . 12/31/2044 . (2.B PL ....
..08891*-AC-9 |BID |11 NOTE ISSUER LP CL C . 04/14/2023 . | SCHEDULED REDEMPTION ... . 4,004,300 ..4,004,300 ..4,004,300 |. .4,004,300 |. .4,004,300 . 12/31/2044 . (3.B PL ....
..09143#-AA-3 | BISHOP HILL ENERGY LLC ........ 06/30/2023 . | SCHEDULED REDEMPTION ... .. 831,839 ..831,839 |. .831,839 . 06/30/2037 . (2.B PL ....
..00626Y-AN-0 | BLUEMOUNTAIN CLO LTD 2013-2A CL A1R 144A . 04/24/2023 . | SCHEDULED REDEMPTION ... .. 131,195 ..129,515 |. 131,195 | . 10/22/2030 . (1.A FE ....
..09659W-2P-8 |BNP PARIBAS SR NT 144A ........cooeeeiiiiiiiiins . 04/05/2023 . | BNP PARIBAS SEC CORP ... ......... 209,888 ..250,687 |.... .250,000 |.. . (40,113) |.... . 04/19/2032 . [1.G FE ....
..097023-CY-9 |BOEING CO SRNT oo [ . 06/01/2023 . | WELLS FARGO BANK, N.A.  |oeeeeeeeeiieeninnns |oeee 24,797,440 .......25,000,000 |..eeviriiiiiiinn fervrnninnniiinen o fe e e 25,000,000 |.. (202,560) |.... .. 760,197 |. 05/01/2030 . [2.C FE ....
..10240*-AA-7 |BOWIE ACQ SR NT .. «eeee.. |- 06/30/2023 . [ SCHEDULED REDEMPTION ... [eeeeeevvvvvvvvnnnns founnnne 1,200,533 |........ 1,200,533 |........ 1,200,533 |........ 1,200,533 |..cooeiiiiiiiins v o e o s 1,200,533 |.. ....23,530 |. 09/30/2038 . [2.C PL ....
..10554T-AG-0 | BRASKEM NETHERLANDS CO GUARNT 144A . D..... . 05/18/2023 . | MARKETAXESS ......... 192,660 |.......... 200,000 |.......... 200,000 |.... O O ) R AR 200,000 |.. (7,340) |........ (7,340) .. 3,988 |. 02/13/2033 . [2.C FE ....
..109641-AG-5 |BRINKER INTL IN SR NT ............ . |- 05/15/2023 . | MATURED 17,716,000 17,716,000 .16,889,014 |. 17,675,384 17,716,000 . 05/15/2023 . (4.B FE ....
..11043X-AB-9 |BRITISH AIRWAYS PLC PTC 144A . 06/15/2023 . | SCHEDULED REDEMPTION . ... 19,592 ... 19,592 ...19,592 |. ...19,592 |. .. 19,592 . 06/15/2029 . (2.B FE ....
..11042A-AA-2 |BRITISH AIRWAYS PLC SR SEC 144A .. . 06/20/2023 . | SCHEDULED REDEMPTION . 12,541 12,541 12,541 | 12,541 | 12,541 . 06/20/2024 . (1.E FE ....
..12189T-AD-6 | BURLINGTN NORTH SANTA FE SR NT ... . |- 06/26/2023 . | TRANSFER TO SA ,860,922 ..3,500,000 ..4,021,465 |. .3,736,925 |. . 3,860,922 . 06/01/2036 . [1.D FE .
.. 12232-A0-3 | BURNHAM PARK CLO LTD. 2016-1A CL AR 144A .... . 04/20/2023 . | SCHEDULED REDEMPTION ... eeeeeee. 27,960 s s ...27,9%6 |.... . 10/20/2029 . (1.A FE .
..05606D-AS-7 |BX TR 2022-PSB CL A 144A .........ooooeeeeiiiniins [oennnn . 06/15/2023 . | SCHEDULED REDEMPTION ... |...ccoeeeeeeeeeennns |oees 23,026,908 |....... 23,026,908 |....... 22,873,856 22,901,463 |.... . 08/15/2024 . [1.A ........
..05606D-AC-2 |BX TR 2022-PSB CL B 144A . |- 06/15/2023 . [ SCHEDULED REDEMPTION ... |oeeeevvvvevvvvvnnnnn feunee 5,277,000 . 08/15/2024 . [1.A ........
..127656-A*-7 | CAERUS GNB ABS | LLC . 06/28/2023 . | SCHEDULED REDEMPTION ... . 04/28/2040 . (1.G PL .
..12807C-AA-1 | CAL FUNDING IV LTD 2020-1A CL A 144A . 06/25/2023 . | SCHEDULED REDEMPTION . .. 424,928 . 09/25/2045 . [1.F FE .
..133131-AS-1 | CAMDEN PROPERTY TR SR NT .. 06/15/2023 . | MATURED ... 14,991,652 |. . 06/15/2023 . [1.G FE
..134011-AA-3 | CAMP PENDLETON/QUANT 2003A-1 144A MBIA . 04/01/2023 . [ CALLED @ 100.000 . 100,000 |. . 10/01/2043 . [2.B ........
..13467R-AA-7 | CAMPUS DRV LEASE-BCKD A PTC SER A144A ... . 06/15/2023 . | SCHEDULED REDEMPTION ... . 01/15/2062 . [1.A PL .
..14043G-AB-0 | CAPITAL ONE PR AUTO 2022-2 CL A2A .. . 06/15/2023 . | SCHEDULED REDEMPTION ... . . . . 09/15/2025 . [1.A FE .
..14173#-AA-6 | CARESOURCE MGMT GROUP CO CTL ......... 06/15/2023 . | SCHEDULED REDEMPTION ... .. 121,750 ..121,750 |. 121,750 . 03/15/2044 . (1.E ........
..14315B-AA-4 | CARLYLE GLBL MKT STR 2017-4A CL A1 144A . 04/17/2023 . | SCHEDULED REDEMPTION . .. 240,009 ..235,627 |. .240,009 . 01/15/2030 . [1.A FE .
..14313*-AA-1 | CARMAX AUTO SER A SR NT . 04/27/2023 . | MATURED . 3,000,000 .3,000,000 |. .3,000,000 . 04/27/2023 . (2.B ........
..14448C-AL-8 | CARRIER GLBL CORP SR NT . 04/24/2023 . | J P MORGAN SEC INC .2,545,912 |. . 2,560,567 . 02/15/2031 .
..20755D-AA-4 | CAS TR2022-R08 CL1-M1 144A 06/26/2023 . | SCHEDULED REDEMPTION . ..969,537 |. . 07/25/2042 .
..20753D-AA-6 | CAS TR2022-R09 CL2-M1 144A ... . 06/26/2023 . | SCHEDULED REDEMPTION ... . 4,896,902 |.... . 09/25/2042 .
..14888@-AA-4 | CATALYST OLD RIVER HYDRO SEC . 06/30/2023 . | SCHEDULED REDEMPTION ... ..260,786 |.... . 11/30/2029 .
..14889D-AJ-7 | CATAMARAN CLO LTD 2014-1A CL A1AR 144A . . 04/24/2023 . | SCHEDULED REDEMPTION ... |.occoeeeeeeeinnnnens |oeeeeeen. 46,906 |.......... 46,906 |............ 46,231 |oooeiiiiiiinnnnns . 04/22/2030 .
..14919B-AA-4 | CATHEDRAL LAKE LTD 2018-5A CL A1 144A . 04/20/2023 . | SCHEDULED REDEMPTION ... K . 10/21/2030 .
..G1981*-AA-2 | CAYMAN UNIVERSE SR NT ... . 04/01/2023 . | SCHEDULED REDEMPTION ... |. .. 377,260 ..377,260 ..374,416 |. ..378,030 |. .377,260 . 09/30/2045 .
..12762*-AA-1 | CDI TUSCANY INTERMEDIATE HOLDINGS LLC . |- 06/30/2023 . [ SCHEDULED REDEMPTION ... .. 309,032 ..309,032 ..300,032 |. ..300,032 |. .309,032 . 06/30/2040 .
..14986li-AA-6 | CE OAXACA Il SR SEC 144A . 06/30/2023 . | SCHEDULED REDEMPTION ... .. 259,200 259,200 259,200 |........... . . 12/31/2031 .
..15089Q-AR-5 | CELANESE US HLDGS LLC CO GUARNT . 06/01/2023 . | BANK OF AMERICA NA ..... . 1,998,120 ..1,909,740 |........ . (1,734) . 07/05/2024 .
..15103J-AA-0 | CELEO REDES OPERACION CL SR SEC 144A . . 06/22/2023 . | SCHEDULED REDEMPTION . .. 100,419 . 100,410 |. . 100,411 |. . 06/22/2047 .
..15135#-BX-9 | CENTENNIAL ENERGY HLDGS SR NT SER A ........... [.eeeeen . 06/09/2023 . | CALLED @ 101.025 ........ 14,143,456 |.......14,000,000 [....... 14,000,000 |.......14,000,000 |.... .. . 04/04/2029 .
..15135#-BY-7 | CENTENNIAL ENERGY HLDGS SR NT SER B .......... [.eeens . 06/09/2023 . | CALLED @ 102.444 ... L7,171,108 ... 7,000,000 |........ 7,000,000 |........7,000,000 [...coevrrmmennnn fooviiiiins oo e e e 7,000,000 |.. . 04/04/2031 .
..15189W-AQ-3 | CENTERPOINT ENERGY RES SR NT 144A ............. [...... . 06/26/2023 . | TRANSFER TO SA .......2,99%,821 |........ 3,000,000 |........ 2,995,661 [........2,995, 713 [oiiiiiiiiiss fooveeeeennn 108 | e 108 [ [, 2,995,821 |.. . 12/01/2035 .
.. 15502#-AA-5 | CENTRAL PORT LLC SECURED ........cccevvvveveennnne [eeeenn . 06/30/2023 . | SCHEDULED REDEMPTION ... |...eoeeeeeeeeinnnnss |oeeeeens 600,000 |.......... 600,000 |.......... 600,000 |.......... 600,000 |....oovvwveennne fooviiiiiiiiiiins foviiiiiiiiiiis e e foiiien, 600,000 |....oooevveinnns Joeviiiiiiiiiins foviiiiiiinnnns . 11/05/2029 .
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.. 12530M-AA-3 | CF HIPPOLYTA 1SS LLC 2020-1 CL A1 144A ....... [....... . 04/15/2023 . | SCHEDULED REDEMPTION ... |oeoeeeeeiiiiiiiinns |oeeieeeees 8,537 . 07/15/2060 . [1.D FE ....
.. 12530M-AC-9 | CF HIPPOLYTA 1SS LLC 2020-1 CL B1 144A . 04/15/2023 . | SCHEDULED REDEMPTION ... 67,200 . 07/15/2060 . (1.G FE ....
.. 12530M-AD-7 | CF HIPPOLYTA 1SS LLC 2020-1 CL B2 144A . 04/15/2023 . | SCHEDULED REDEMPTION ... 15,273 . 07/15/2060 . (1.G FE ....
.. 12530M-AE-5 | CF HIPPOLYTA 1SS LLC 2021-1A CL A1 144A ..... |....... . 04/15/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeriiieeniiens |oeeeeeennnd 6,683 . 03/15/2061 . (1.D FE ....
.. 12530M-AG-0 | CF HIPPOLYTA 1SS LLC 2021-1A CL B1 144A ..... |....... . 04/15/2023 . | SCHEDULED REDEMPTION ... ... 64,011 . 03/15/2061 . [1.G FE ....
.. 12530M-AL-9 | CF HIPPOLYTA 1SS LLC 2022-1A CL A1 144A ..... |....... . 04/15/2023 . | SCHEDULED REDEMPTION ... ... 63,048 . 08/15/2062 . [1.D FE .
..161542-C0-6 | CFLAT SER 2003-C1 CLASS M1 .....ccoonnns [ erenn . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 94,858 . 08/01/2032 . [1.A FM .
.. 12530E-AA-1 | CFS11 2023-1, LLC CLASS A oo oo . 05/15/2023 . | SCHEDULED REDEMPTION ... . 1,334,000 . 03/17/2042 . (1.F PL .
.. 12530E-AB-9 | CFS11 2023-1, LLC CLASS B ..o [ . 05/15/2023 . | SCHEDULED REDEMPTION ... .. 992,642 . 03/17/2042 . (2.B PL .
..127526-AA-1 | CGA CAPITAL CREDIT 2021-CTL=5 .......evvvvvvvvnn [ereennn . 06/10/2023 . | SCHEDULED REDEMPTION ... ... 16,734 . 04/10/2048 . [1.A ........
..161546-FX-9 | CHASE FNDG MORT LOAN SER 2003-4 CL M1 ....... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 352,918 . 11/01/2032 . [1.A FM .
..161546-JH-0 | CHASE FNDG MTG LN ASSET BCKD 2004-2 1A5 06/01/2023 . | SCHEDULED REDEMPTION ... .. 201,477 . 02/02/2035 . [1.A FM .
..161542-DF-9 | CHASE FUNDING LOAN ACQ SER 2003-C2 CL B1 .... 06/01/2023 . | SCHEDULED REDEMPTION ... 10,509 . 08/01/2034 . [1.A FM .
..161546-GM-2 | CHASE FUNDING MORTGAGE LOAN 2003-5 CL1M1 06/01/2023 . | SCHEDULED REDEMPTION ... 47,004 . 01/01/2033 . [1.A FM .
..161546-H5-8 | CHASE FUNDING MTG LOAN 2004-1 CL 1AS ......... [...ccn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2033 . [1.A FM .
..161546-HD-1 | CHASE FUNDING MTG LOAN SER 2003-6 CL M1 .... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2034 . [1.A FM .
.. 161620-KF-5 | CHASE MORTGAGE FINANCE 2005-S1 CL 1A1 ........ [.oeeees . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2035 . [1.A FM .
..161620-MR-7 | CHASE MORTGAGE FINANCE CORP 2005-S2 A29 ...... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2035 . [1.A FM .
..16159W-AC-8 | CHASE MTG FIN CORP 2019-1 CL A3 144A ......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2050 . [1.A ........
..16158R-AR-7 | CHASE MTG FIN CORP 2019-ATR CL A15 144A ..... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2049 . [1.A ........
..16159G-AR-0 | CHASE MTG FIN CORP 2019-ATR CL A15 144A ..... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2049 . [1.A ........
..16158R-AC-0 | CHASE MTG FIN CORP 2019-ATR CL A3 144A ....... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2049 . (1.A ........
..16159G-AC-3 | CHASE MTG FIN CORP 2019-ATR CL A3 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... |. . 07/01/2049 . (1.
..16165T-AA-1 | CHASEFLEX TRUST 2005-1 CL 1A1 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. K . 02/01/2035 . (1.
..166498-AA-9 | CHESTERFIELD RE SR NT ...... 06/30/2023 . | SCHEDULED REDEMPTION ... . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 . 03/23/2043 . (1.
..166756-AR-7 | CHEVRON USA INC CO GUARNT . .. 06/01/2023 . | J P MORGAN SEC INC ... 16,390,614 .16,629,000 ,561,330 |. ,578,623 16,582,555 . 01/15/2028 . (1.
..171265-C#-6 | CHUGACH ELECTRIC ASSOC 1ST MTG . |- 04/30/2023 . | SCHEDULED REDEMPTION ... |. ..125,714 | K . 10/30/2050 . (1.
..171340-AN-2 | CHURCH & DWIGHT CO INC SR NT . 05/31/2023 . | J P MORGAN SEC INC ...... ,701,830 |.... . (74,925) |.... . 08/01/2027 . (2.
.. 12550M-AJ-9 | CIFC FUNDING LTD 2015-3A CL AR 144A .. . 04/19/2023 . | SCHEDULED REDEMPTION ... .2, .2, .2, K e e . 04/19/2029 . (1.
..12550Y-AN-4 | CIFC FUNDING LTD 2017-2A CL AR 144A . 04/20/2023 . | SCHEDULED REDEMPTION ... |. ..4,611 . 4,611 4,611 | . 04/20/2030 . (1.
..12548J-AC-6 | CIFC FUNDING LTD 2017-3A CL A1 144A .. . 04/20/2023 . | SCHEDULED REDEMPTION ... .. 254,812 ..254,812 ..251,243 |. ..251,493 |. .254,812 . 07/20/2030 . (1.
..12551J-AL-0 | CIFC FUNDING LTD 2017-4A CL A1R 144A . . 04/24/2023 . | SCHEDULED REDEMPTION ... 18,441 18,441 . 10/24/2030 . (1.
.. 12551M-AA-7 | CIFC FUNDING LTD 2017-5A CL A1 144A . 04/17/2023 . | SCHEDULED REDEMPTION ... 29,140 K 29,140 . 11/16/2030 . (1.
.. 125523-CS-7 | CIGNA GRP/THE SR NT ......... 06/08/2023 . [U.S. BANCORP ............. .. 253,928 ..250,000 ..249,765 |. .249,770 . 03/15/2033 . (2.
.. 12556M-AB-0 | CIM TR 2019-J1 CL 1A2 144A 06/01/2023 . | SCHEDULED REDEMPTION ... 21,743 . 08/01/2049 . (1.
.. 12558T-AA-5 | CIM TR 2019-J2 CL A1 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... 56,624 . 10/01/2049 . (1.
.. 12550Y-AN-5 | CIM TR 2020-J1 CL A13 144A ... [ oennn . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 90,809 . 07/01/2050 . (1.
.. 12564K-AU-2 | CIM TR 2021-J1 CL A19 144A ... [ oens . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 78,781 . ...926 |. 03/01/2061 . [1.A ........
.. 12564E-AU-6 | CIM TR 2021-J2 CL A19 144A .....oevviriiinninnnnn [ eeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... ... 88,828 ...88, .89, ...89,170 |.... 1,068 |. 04/01/2051 . |[1.A ........
.. 1725201-A*~1 | CINTAS CORPORATION NO 2 SR NT SER A .......ceew [eennn . 04/15/2023 . |MATURED ..........cvvvvnnnns 10,000,000 |...... 10,000,000 |...... 10,000,000 10,000,000 |.... 186,500 |. 04/15/2023 . [1.G ........
..172973-$8-3 | CITICORP MORTGAGE SEC SER 2005-3 CL 1A4 ..... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 10,089 . 04/01/2035 . [2.C FM .
..172973-W3-9 | CITICORP MORTGAGE SEC SER 2005-4 CL 1A4 ..... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 68,833 . 07/01/2035 . [1.A FM .
..172973-X3-8 | CITICORP MORTGAGE SEC SER 2005-4 CL 3A3 . |- 06/01/2023 . | SCHEDULED REDEMPTION ... |.... ... 21,79 . 07/01/2035 . [1.A FM .
..17310A-AK-2 | CITICORP MORTGAGE SECS 2006-2 CL 1A10 ... . |- 06/01/2023 . [ SCHDLD REDM/PRIN LOSS .. |.... .. 199,002 . 04/01/2036 . |4.A FM
..17310F-AA-3 | CITICORP MORTGAGE SECS INC 2006-5 1A1 ... . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ... 21,414 . 10/01/2036 . |3.C FM
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..172981-AG-7 |CITIGROUP MTG LOAN TR 2006-4 CL 2A3 ........... [.eeeeen . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ... 75,959 Y (T LY S . 12/01/2035 . [1.A FM ...
..172967-NX-5 |CITIGRP INC SR NT ... 06/07/2023 . [ GOLDMAN, SACHS & CO . 7,014,770 ..7,000,000 ..7,000,000 |. .7,000,000 |. .7,000,000 . 09/29/2026 . (1.G FE ....
..172967-LL-3 |CITIGRP INC SR NT FRN 05/17/2023 . [ CALLED @ 100.000 . 1,800,000 ..1,800,000 ..1,800,576 |. .1,800,234 |. K .1,800,027 . 05/17/2024 . (1.G FE ....
.. 172967-GT-2 | CITIGRP INC SUB NT ......evvvvvvvvvvnnnnnnnnnnnnnnns [ eeeeenn . 05/15/2023 . R R R 7,000,000 |........ 7,000,000 |........ 6,614,510 |........6,981,250 |........ooooees | BT | [ 18741 L [ 7,000,000 |.. . 05/15/2023 . |2.B FE
..173130-AL-2 |CITIGRP MTG LOAN TR 2007-10 CL 22AA .......... [....... . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ... 10,169 ...10,610 ....6,015 |.... .. . 09/01/2037 . [1.A FM .
.. 17320M-BH-1 |CITIGRP MTG LOAN TR 2021-J2 CL A4A 144A ..... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ..291,688 ..202,941 |.... .291,688 |.. . 07/01/2061 . [1.A ........
..17330B-DY-3 |CITIGRP MTG LOAN TR 2021-J3 CL A4A 144A ..... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... ... 180,772 ... 181,280 |.... 180,772 |.. . 09/01/2051 . [1.A ........
..125661/-AB-6 | CITIMORTGAGE ALT LN TR 2007-A5 1A2 ........eeun [oeeennn . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 05/01/2037 . [1.A FM .
..12566Q-AD-5 | CITIMORTGAGE ALT LOAN TR 2007-A1 CL 1A4 ..... [....... . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 01/01/2037 . |4.B FM
..411707-AD-4 | CKE RESTAURANTS HLD 2018-1A CL All 144A ..... |....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 06/20/2048 . |2.B FE
..411707-AH-5 | CKE RESTAURANTS HLD 2020-1A CL A2 144A ....... [....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 12/20/2050 . |2.B FE
..411707-AK-8 | CKE RESTAURANTS HLD 2021-1A CL A2 144A . 06/20/2023 . | SCHEDULED REDEMPTION ... . 06/20/2051 . |2.B FE
..18452L-AG-3 | CLEAR CREEK CLO LTD 2015-1A CL AR 144A ....... D..... . 04/20/2023 . | SCHEDULED REDEMPTION ... . 10/20/2030 . [1.A FE .
.. 12563L-AN-7 | CLI FUNDING LLC 2020-1A CL A 144A ............. [ ...t . 06/18/2023 . | SCHEDULED REDEMPTION ... 990,000 . 09/18/2045 . [1.F FE .
.. 12563L-AS-6 |CLI FUNDING LLC 2020-3A CL A 144A ............. [.ooes . 06/18/2023 . | SCHEDULED REDEMPTION ... ... 666,667 . 10/18/2045 . [1.F FE .
.. 12565K-AA-5 | CLI FUNDING LLC 2021-1A CL A 144A ............. [.....s . 06/18/2023 . | SCHEDULED REDEMPTION ... . 02/18/2046 . [1.F FE .
.. 12565K-AE-7 |CLI FUNDING LLC 2022-1A CL A1 144A .... . |- 06/18/2023 . [ SCHEDULED REDEMPTION ... 327,120 |... 204,298 |.....oe. . 01/18/2047 . [1.F FE .
.. 189054-Al-9 | CLOROX CO SR NT .....evvvvurimininiininiiiiniinnnnnns . |- 06/01/2023 . [ GOLDMAN, SACHS & CO .... ..8,723,242 |........ 9,020,000 |........ 8,916,992 |........ 8,959,467 |.... . 05/15/2028 . |2.A FE
..G2214P-BJ-3 | CLP PR HK FINANCING CO GUARNT SER EMTN . 04/26/2023 . | MATURED ... . 7,500,000 ..7,500,000 ..6,769,275 |. .7,469,760 |. . 04/26/2023 . [1.E FE .
..M2512%-AC-7 | COCA COLA ICECEK SER C SRNT .............. . 05/30/2023 . | MATURED ... 43,000,000 .43,000,000 .43,000,000 |. 43,000,000 |. . 06/30/2023 . [2.C ........
..19260M-AA-4 | COINSTAR FUNDING, LLC 2017-1A CL A2 144A 04/25/2023 . | SCHEDULED REDEMPTION . 111,448 ..111,448 .. 112,633 |. .. 112,007 | . 04/25/2047 . |2.C FE
..20030N-AK-7 | COMCAST CORP CO GUARNT 06/26/2023 . | TRANSFER TO SA ..5,000,000 ..5,348,788 |. . 5,255,450 |. . 11/15/2035 . [1.G FE .
..P4000#-AA-9 | CONCESIONARIA LINEA DE TRANS SR SEC . 06/15/2023 . | SCHEDULED REDEMPTION ... . . . 05/28/2047 . |2.B PL
..210518-DM-5 | CONSUMERS ENERGY CO 1ST MTG .......oovvvrvreenens [eeeenn . 06/01/2023 . |MATURED ..........ovvvvnnns 300,000 |.. . 06/01/2023 . [1.E FE .
..210795-0B-9 | CONTL AIRLINES 2012-2 A PTC SER 2-A .. . |- 04/29/2023 . | SCHEDULED REDEMPTION ... . 124,636 |.. . 10/29/2024 . |2.B FE
..21871X-AA-7 | COREBRIDGE FINANCIAL INC SR NT 144A ... . |- 04/05/2023 . [MORGAN STANLEY CPTL .... ..499,699 |.... ....499,734 |.. . (15,969) |....... (15,969) . 04/04/2025 . |2.B FE
..21871X-AC-3 | COREBRIDGE FINANCIAL INC SR NT 144A 05/31/2023 . [EXCHANGE .. 10,000,000 K .9,087,915 |. .9,989,015 . 04/05/2027 . |2.B FE
..21871X-AE-9 | COREBRIDGE FINANCIAL INC SR NT 144A .. 05/31/2023 . [EXCHANGE . ..5,000,000 ..4,613,250 |. .4,637,847 |. . 4,662,629 . 04/05/2029 . |2.B FE
..21872B-AJ-5 | COREVEST AMER FIN LTD 2018-1 CL C 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... ..2,084,520 ..2,084,456 |. .2,084,490 |. . 2,084,520 . 06/01/2051 . [1.D FE .
..21873E-AA-7 | COREVEST AMER FIN LTD 2022-1 CL A 144A ....... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... 113,442 113,437 |.... 113,442 ). . 07/01/2052 . [1.A FE .
..21986*-AA-2 | CORPORATE 500 PROP DEERFIELD CTL .....cevvvvvens [eeeennn . 06/15/2023 . | SCHEDULED REDEMPTION ... ....2,156 2,199 | ...2,156 |.. . 11/15/2056 . (1.D PL .
..12667F-MZ-5 | COUNTRYWIDE ALT LOAN T 2004-14T CL A13 ....... [....... . 06/25/2023 . | SCHEDULED REDEMPTION ... ...12,090 . 11,017 . ..12,090 |.. . 08/25/2034 . [1.A FM .
.. 12669F-VH-3 | COUNTRYWIDE HOME LOANS 2004-6 CL 2A1 ......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ....2,838 ... 2,785 |.... ...2,838 |.. . 05/01/2034 . [1.A FM .
..12669G-BY-6 | COUNTRYWIDE HOME LOANS 2004-HYB CL 1A1 ....... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 18,646 L A7T,714 . 11/01/2034 . [1.A FM .
..12669G-XM-8 | COUNTRYWIDE HOME LOANS 2005-12 CL 1A4 ........ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ...18,682 . 17,919 | . 05/01/2035 . |4.A FM
..12669G-5T-4 | COUNTRYWIDE HOME LOANS 2005-17 CL 1A7 ........ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... . ...30,241 ...26,5%8 |.... . 09/01/2035 . [1.A FM .
..12669G-TD-3 | COUNTRYWIDE HOME LOANS 2005-6 CL 1A14 ........ [....... . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ... 45,305 |........... 45,604 |............ 42,808 |............42,623 |.... . 04/01/2035 . |4.B FM
..225433-AT-8 | CRED SUIS GP FUN LTD CO GUARNT . 06/09/2023 . |MATURED .........cevvvvnnnnn |- 30,000,000 .30,000,000 .29,918,939 |. 29,993,8% |. . 06/09/2023 . |2.B FE
..12647G-AV-0 | CREDIT SUISSE COMM MRT2013-I1VR CL Z 144A . |- 06/01/2023 . [ SCHEDULED REDEMPTION . .. 362,139 ..362,139 ..333,060 |. ..341,734 | .362,139 | . 07/03/2043 . [1.A ........
..225401-AT-5 | CREDIT SUISSE GRP AG SR NT 144A ..... . 05/04/2023 . | MARKETAXESS ... .. 214,150 ..250,000 ..250,000 |. ..250,000 |. .250,000 . (35,850) |. . 02/02/2027 . |2.B FE
..225470-P7-2 | CREDIT SUISSE MTG CAPITAL 2006-3 CL 4A1 06/01/2023 . | SCHEDULED REDEMPTION ... |. .6,981 |. .6,981 . 04/01/2036 . |5.A FM
..22044B-AU-2 | CREDIT SUISSE MTG TR 2007-5 CL 3A1 .... . |- 06/25/2023 . | SCHDLD REDM/PRIN LOSS .. |. ..231,318 |. .248,466 . 08/25/2037 . [1.A FM .
.. 12649X-BK-4 | CREDIT SUISSE MTG TR 2015-3 CL A16 144A . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 03/01/2045 . [1.A .
..22570@-AA-0 | CRESCENT CITY ENERGY PARTNERS | .....ccceeeeeeen [oenennn . 06/15/2023 . | SCHEDULED REDEMPTION ... , , , , , . 03/15/2036 . [1.G ........
..22570#-AA-8 | CRESCENT CITY ENERGY PARTNERS Il ......cccoeeee [oeeens . 06/15/2023 . | SCHEDULED REDEMPTION ... |...ooeeeeeeieninnnns |oeeeeens 107,045 |........... 107,045 |........... 107,045 |........... 107,045 |oovvvvviiiiinns Jovvveveninnnnne fovviiiiiiiiiiins foviiiiiiis o o 107,045 |.oooeeeieiinnns o foeeiiiiiinnnnes . 03/15/2036 . [1.G ........
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..22571*-AA-1 | CRESCENT CITY ENERGY PARTNERS Il ...oovvvvnnnn [ereenn . 06/15/2023 . | SCHEDULED REDEMPTION ... ..124,180 |.... . . 03/15/2036 .
..22571@-AA-9 | CRESCENT CITY ENERGY PARTNERS IV ... 06/15/2023 . [ SCHEDULED REDEMPTION . ..24,337 | ..24,337 . 03/15/2036 .
..22576C-E#-4 | CRESCENT POINT ENERGY CORP SER 0 SR . 06/12/2023 . | MATURED ,000,000 |. ,000,000 . 06/12/2023 .
..12646W-AD-6 | CS COMM MORT 2013-1VR CL Z 144A U [P . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 72,644 |.... . 04/01/2043 .
..225458-FA-1 | CS FIRST BOSTON MTG SEC 2005-2 CL 1A9 ........ [....... . 05/01/2023 . | SCHEDULED REDEMPTION ... ... 9,427 |.... . 03/01/2035 .
..225418-9-5 |CS FIRST BOSTON MTG SECUR 2004-8 CL 5A1 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2034 .
.. 12637L-AL-3 | CSMLT TR 2015-2 CL A7 144A .. 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2045 .
.. 22059#-AA-9 | CSOLAR IV SOUTH LLC SR SEC NT 06/30/2023 . | SCHEDULED REDEMPTION ... . 09/30/2038 .
..22064*-AC-2 | CSOLAR IV WEST SR SECURED NOTES 06/30/2023 . | SCHEDULED REDEMPTION ... K . 03/31/2041 .
..126408-HE-6 | CSX CORP SR NT ....... 06/01/2023 . [ GOLDMAN, SACHS & CO .... .9,718,509 |. . 11/01/2026 .
.. 12725*-AA-7 | CTL 2020-03 TR PTC . R RO . 06/15/2023 . | SCHEDULED REDEMPTION ... ...99,863 |.... . 03/31/2040 .
..22970*-AA-8 | CTL PASS-THRU TR SER 2015 BNSF DAYTON TX ... [....... . 06/15/2023 . | SCHEDULED REDEMPTION ... . 166,888 |.... . 05/15/2034 .
.. 12724*-AA-8 | CTL PASS-THRU TRUST ..o [ . 06/15/2023 . | SCHEDULED REDEMPTION ... ...65,309 |.... . 03/15/2047 .
..96930#-AA-7 | CVS CTL PASS-THRU ......cevvvvvrrrrrrirrnrrnnnnnnnns [ eeeeenn . 06/15/2023 . | SCHEDULED REDEMPTION ... ...76,049 |.... . 01/15/2040 .
..12717@-AA-5 | CVS 51 LEASE-BACKED CTL PTC .... [ PRI . 06/10/2023 . | SCHEDULED REDEMPTION ... . 1171072041 .
..127038-AA-1 | CVS LA LEASE BACKED PASS-THRU CTL .......ccoees [eennn . 06/20/2023 . | SCHEDULED REDEMPTION ... . 01/20/2041 .
..12702%-AA-4 | CVS LEASE BACKED PASS-THRU PRV PLCT CTL ..... . |- 06/10/2023 . [ SCHEDULED REDEMPTION ... . 10/10/2039 .
..12665V-AA-0 | CVS PASS-THROUGH TR 2014 PTC 144A .. . |- 06/10/2023 . [ SCHEDULED REDEMPTION ... . 08/11/2036 .
..126650-B0-2 | CVS PASS-THROUGH TR PTC ....... 06/10/2023 . [ SCHEDULED REDEMPTION . . 01/10/2030 .
..126650-A0-3 | CVS PASS-THROUGH TR PTC 144A 06/10/2023 . | VARIOUS . 01/10/2026 .
.. 126659-AA-9 | CVS PASS-THROUGH TR PTC 144A 06/10/2023 . | VARIOUS ... . 07/10/2031 .
..12721@-AA-9 | CVS ROYAL OAK CTL PTC [ [ . 06/15/2023 . | SCHEDULED REDEMPTION ... . 01/31/2040 .
..233046-AL-5 |DB MSTR FINANCE LLC 2019-1A CL A23 144A ..... |....... . 05/20/2023 . | SCHEDULED REDEMPTION ... . 05/20/2049 .
..233046-AK-7 | DB MSTR FINANCE LLC 2019-1A CL A2I1 144A .... |....... . 05/20/2023 . | SCHEDULED REDEMPTION ... . 05/20/2049 .
..233046-AS-0 |DB MSTR FINANCE LLC 2021-1A CL A23 144A ..... |....... . 05/20/2023 . | SCHEDULED REDEMPTION ... . 11/20/2051 .
..23307%-AE-2 |DC ARENA L.P. SR SEC ..oovvvvrrriiiriiiiiiceeieeens [ . 05/30/2023 . | SCHEDULED REDEMPTION ... . 05/30/2043 .
..24617#-AA-9 | DELAWARE NORTH CO INC-BOSTON SR NTS .......ccc. [.eeeeen . 05/14/2023 . | SCHEDULED REDEMPTION ... . 11/14/2034 .
..24617#-AB-7 | DELAWARE NORTH CO INC-BOSTON SR NTS ........... [.eeeeen . 05/14/2023 . | SCHEDULED REDEMPTION ... |.... . 11/14/2034 .
..830867-AA-5 |DELTA AIR LINES/SKYMILES SR SEC 144A ......... [....... . 04/20/2023 . | VARIOUS .....covvvvvvnnnnnns . 1,685,366 . 10/20/2025 .
..25512*-AA-6 | DIVERSIFIED ABS PHASE |1, LLC .... 06/28/2023 . | SCHEDULED REDEMPTION . ..547,740 . 09/28/2028 .
..255125-AA-4 | DIVERSIFIED ABS PHASE [11 LLC . 06/28/2023 . | SCHEDULED REDEMPTION ... . 04/28/2039 .
..25512D-AA-7 | DIVERSIFIED ABS PHASE V LLC . 06/28/2023 . | SCHEDULED REDEMPTION ... . 12/28/2030 .
..25512V-AA-7 |DIVERSIFIED ABS PHASE VI LLC ... R RO . 05/28/2023 . | SCHEDULED REDEMPTION ... . 11/28/2039 .
..25755T-AH-3 | DOMINOS PI1ZZA MSTR 2017-1A CL A23 144A ....... [....... . 04/25/2023 . | SCHEDULED REDEMPTION ... . 07/25/2047 .
..25755T-AJ-9 | DOMINOS P1ZZA MSTR 2018-1A CL A2l 144A ....... [....... . 04/25/2023 . | SCHEDULED REDEMPTION ... . 07/25/2048 .
..25755T-AK-6 | DOMINOS P1ZZA MSTR 2018-1A CL A211 144A ..... |....... . 04/25/2023 . | SCHEDULED REDEMPTION ... . 07/25/2048 .
..25755T-AL-4 | DOMINOS P1ZZA MSTR 2019-1A CL A2 144A ........ [....... . 04/25/2023 . | SCHEDULED REDEMPTION ... . 10/25/2049 .
..25755T-AP-5 | DOMINOS P1ZZA MSTR 2021-1A CL A211 144A ..... |....... . 04/25/2023 . | SCHEDULED REDEMPTION ... . 04/25/2051 .
..25860@-AA-2 | DOUBLE DIAMOND VITI CL A-1 .ooooeeiiiiiiis [ oenn . 06/01/2023 . . , . . .. . 04/17/2043 .
..26860@-AC-8 | DOUBLE DIAMOND VITI CL B oeeeeeeeeeeeeeeeeeeeeees e . 06/01/2023 . L8743 | 327,433 e 327,433 | ....327,433 |.. . 04/17/2043 .
..260543-CY-7 | DOW CHEMICAL CO/THE SR NT . 05/30/2023 . [ TORONTO DOMINION . 9,916,700 10,000,000 ..9,990,604 |. .9,993,39%4 |. .. 406 .9,993,800 . (77,100) |. . 11/30/2028 .
..26078J-AD-2 | DOWDUPONT INC SR NT ... 06/07/2023 . [U.S. BANCORP ..... . 9,861,800 10,000,000 10,000,000 |. 10,095,354 |. (95,354) 10,000,000 (138,200) | . 11/15/2028 .
..26138E-AX-7 |DR PEPPER SNAPPLE GRP CO GUARNT .. 06/01/2023 . [ GOLDMAN, SACHS & CO .... . 4,770,800 4,971,373 |. 2,556 . 4,973,929 (203,129) | . 06/15/2027 .
..26200X-AD-3 | DRIVEN BRANDS FNDG 2021-1A CL A2 144A . |- 04/20/2023 . | SCHEDULED REDEMPTION ... 55,000 55,000 . 10/20/2061 .
..26208L-AD-0 |DRIVEN BRANDS FNDNG 2019-1A CL A2 144A ....... [....... . 04/20/2023 . | SCHEDULED REDEMPTION ... ... 23,750 ..23,750 |.. . 04/20/2049 .
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..26208L-AE-8 |DRIVEN BRANDS FNDNG, 2019-2A CL A2 144A . 04/20/2023 . | SCHEDULED REDEMPTION ... ... 16,250 ... (16) ] ...323 |. 10/20/2049 . [2.C FE ....
..26209X-AC-5 |DRIVEN BRANDS FNDNG, 2020-2A CL A2 144A 04/20/2023 . | SCHEDULED REDEMPTION ... 809 |. 01/20/2061 . [2.C FE ....
..26243E-AA-9 | DRYDEN SR LOAN FUND 2017-53A CL A 144A . 04/17/2023 . | SCHEDULED REDEMPTION ... ...556 |. 01/15/2031 . [1.A FE ....
..26441C-AS-4 | DUKE ENERGY CORP SR NT .....cccoviiiiviiiiiiiiiins [eeeens . 06/01/2023 . | GOLDMAN, SACHS & CO ... L4747.421 ... 100,847 |. 09/01/2026 . [2.B FE ....
..26441C-AX-3 | DUKE ENERGY CORP SR NT ... [eeeenn . 06/01/2023 . | GOLDMAN, SACHS & CO .... |.... oo 4,794,215 | (148,331) |.... 126,875 |. 08/15/2027 . [2.B FE ....
..26986*-AA-1 | EAGLE SOLAR LLC SR SEC NT .... 06/30/2023 . | SCHEDULED REDEMPTION ... ..363, 184 ..363,184 |. ..363,184 |. .363, 184 8,753 |. 12/31/2042 .
..27326#-AC-0 | EAST KENTUCKY POWER COOP 1ST MTG BD 2019 04/18/2023 . | SCHEDULED REDEMPTION ... ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 .22,250 |. 04/19/2049 .
..26860#-AA-8 |EIF P10 PICO LLC SR SEC NOTES .. 06/30/2023 . | SCHEDULED REDEMPTION ... ..129,158 ..129,158 |. 2,693 |. 12/31/2041 .
..P4000@-AA-1 |ELETRANS S.A. SR SEC . 06/28/2023 . | SCHEDULED REDEMPTION ... |.... 422,906 |... 422,906 |.... .. 8,585 |. 12/28/2037 .
..286857-B#-3 | ELIZABETHTONN GAS CO 1ST MTG ..........coeeeeees [oeennn . 04/05/2023 . | TENDER @ 100.000 ........ ieeeeeeeeeeeeeeeeees 12...30,000,000 ... 30,000,000 |....... 30,000,000 . ...396,500 |. 12/20/2058 .
..286857-B8-5 |ELIZABETHTONN GAS CO 1ST MTG .....oooeeeeeeeeees [eeennn |- 04/05/2023 . [ TENDER @ 100.000 ........ i ... 15,000,000 ... 15,000,000 |....... 15,000,000 P N (SRR R R R 15,000,000 |.. . 12/20/2048 .
..280338-AB-1 |ELM TR 2020-3A CL A2 144A ......ooooeiininnnnnins [ oeenn . 06/20/2023 . | SCHEDULED REDEMPTION ... 3,204,212 |........ 3,254,212 |........ 3,184,601 [........3,190,012 [ocooviiiiss [oereennn 84,200 |ooeeeeiiiiiiiins | 64,200 [oeeeeiiiiiiiiins fovnnnns 3,264,212 |.. . 08/20/2029 .
..28024A-AB-7 |ELM TR 2020-4A CL A2 144A .... 06/20/2023 . | VARIOUS . 1,165,946 1,165,946 1,165,942 |. .1,165,944 |. . 1,165,946 . 10/20/2029 .
..29002G-AB-7 | ELMWOOD CLO IV LTD 2020-1A CL A 144A . . 05/23/2023 . | BANK OF AMERICA NA . 4,691,813 ..4,750,000 ..4,638,8%8 |. . 4,648,920 .4,666,730 . 04/15/2033 .
..29002Y-AA-0 | ELMWOOD CLO XI1 LTD. 2021-5A CL A 144A . . 05/09/2023 . [ APC DIRECT . 1,764,900 ..1,800,000 . 1,753,747 . 01/20/2035 .
..74353*-AA-6 | EMERALD PASS AMAZON EL PASO CTL SEC .. . |- 06/10/2023 . [ SCHEDULED REDEMPTION . . 1171072041 .
..20248D-AA-0 | ENA NORTE TR NT 144A . 04/25/2023 . | SCHEDULED REDEMPTION ... . 10/25/2027 .
..20252B-AA-7 | ENBRIDGE PIPELINES SR NT ....cccooiiiiiiiiiiis [ oo . 06/30/2023 . | SCHEDULED REDEMPTION ... . 06/30/2040 .
.. 29364N-AR-9 | ENTERGY MISSISSIPPI INC 1ST MTG .. 06/30/2023 . [ CALLED @ 100.000 .. 10,000,000 10,000,000 ..9,960,600 |. K 10,000,000 . 07/01/2023 . [1.F FE .
..P4001#-AA-8 |EOLICA MESA LA PAZ SR SEC NT DUE 2044 D..... . 06/20/2023 . | SCHEDULED REDEMPTION ... ....260,793 |........... 260,793 260,793 [.0000nnn260,793 [ooeeiiiiiiiiiies e i e o o 260,793 |.. . 12/20/2044 . |2.C PL
..20425@-AA-2 |EPIC OLEFINS LP SEC ....eevvvvvvvvveiiiiiniiiinnnns [eeennn | 06/30/2023 . | SCHEDULED REDEMPTION ... |.... .. 1,300,431 ..1,300,431 |.... 1,309,431 |.. . 12/31/2040 . [2.C PL
..26884L-AP-4 |EQT CORP SR NT ... oo . 06/29/2023 . | CALLED @ 100.000 ........ .... 300,000 .... 300,000 |.... ....300,000 |.. . 10/01/2025 . |2.C FE
..26884T-AV-4 | ERAC USA FINANCE LLC CO GUARNT 144A . 05/23/2023 . | J P MORGAN SEC INC ...... .... 100,000 . 05/01/2028 . |2.A FE
..P3753#-AA-0 | ERGON PERU SAC SR SEC ............ . 06/30/2023 . | SCHEDULED REDEMPTION . ..434,910 ..434,910 . 06/30/2034 . |2.B PL
..29717P-AE-7 | ESSEX PORTFOLIO LP CO GUARNT 05/01/2023 . | MATURED ... ..2,300,000 K .2,295,932 |. . 05/01/2023 . |2.A FE
..20978C-AA-8 | EVERBANK MTG LOAN TR 2018-1 CL A1 144A . 06/01/2023 . [ SCHEDULED REDEMPTION . 11,530 | . 02/01/2048 . [1.A .
..20078C-AU-4 |EVERBANK MTG LOAN TR 2018-1 CL A19 144A ..... |[....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ... 4,022 |.... . 02/01/2048 . [1.A ........
..30027*-AA-4 | EVERGREEN NATURAL RESOURCES FUNDO, LLC ....... [....... . 06/15/2023 . | SCHEDULED REDEMPTION ... ..280,820 |.... . 12/15/2037 . |2.B PL
..00225#-AA-3 | FC GRAND RAPIDS MI AMAZON CTL SR SEC ......... [....... . 06/30/2023 . | SCHEDULED REDEMPTION ... ...55,670 |........... . 09/30/2039 . [1.E ........
..30250-AA-4 | FCI FUNDING, LLC 2019-1A CL A 144A ............ [ ...t . 06/15/2023 . | SCHEDULED REDEMPTION ... ..219,914 |.... . .. . 02/18/2031 . [1.A FE .
..31428X-BR-6 | FEDEX CORP CO GUARNT ........ccoovviiiiiiiiiiiinnns [oveenn | 06/01/2023 . [ GOLDMAN, SACHS & CO .... 7,979,041 |.... .7,987,003 |.. . 10/17/2028 . |2.B FE
..31429#-AA-2 | FEDEX GROUND CHINO LEASE-BACKED CTL .. . 06/15/2023 . | SCHEDULED REDEMPTION ... ..221,365 |.... ....221,365 |.. . 10/15/2035 . [2.B ........
..35564K-H3-6 | FHLMC - STACR 2022-DNA6 CL M1A 144A .. . |- 06/26/2023 . | SCHEDULED REDEMPTION ... 2,172,167 |.... oo 2,172,167 .. . 09/25/2042 . (1.B ........
..35564K-L3-1 |FHLMC - STACR 2022-DNA7 CL M1A 144A .. . 06/26/2023 . | SCHEDULED REDEMPTION ... |..cocovvvevnnnnnnnns [oeeenn 7,315,761 |00 7,315,761 |........7, PR L) I U AN (SN R R R 7,315,761 . 03/25/2052 . (1.B ........
.. 35564K-B2-4 | FHLMC - STACR 2022-HQA2 CL M1A 144A 06/26/2023 . | SCHEDULED REDEMPTION ... 1,145,280 |. . 1,146,413 . 07/25/2042 .
.. 36564K-E3-9 | FHLMC - STACR 2022-HQA3 CL M1A 144A 06/26/2023 . | SCHEDULED REDEMPTION ... ..841,919 .841,919 . 08/25/2042 .
.. 35564K-P3-7 |FHLMC - STACR 2023-DNA1 CL M1A 144A 06/26/2023 . | SCHEDULED REDEMPTION ... . 1,155,604 . 03/25/2043 .
.. 35564K-T5-8 | FHLMC - STACR 2023-DNA2 CL M1A 144A ...........|....... . 06/26/2023 . | SCHEDULED REDEMPTION ... ....661,930 |.. . 04/25/2043 .
..32051D-3G-5 |FIRST HORIZON ALT MORT 2004-AA1 CL A1 ........ [.eeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... ..10,106 |.. . 06/01/2034 . [1.A FM .
..33767C-AD-9 | FIRSTKEY MTG TR 2015-1 CL A3 144A .........ooee [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... ..22,008 |.. . 03/01/2045 . [1.A ........
..33850R-AC-6 | FLAGSTAR MTG TR 2017-2 CL A3 144A .........coee [oerennn . 06/01/2023 . | SCHEDULED REDEMPTION ... ...3,804 |.. . 10/01/2047 . [1.A ........
..33851H-AD-5 |FLAGSTAR MTG TR 2018-2 CL A4 144A ........... [oeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... 11,191 . 04/01/2048 . [1.A ........
..33852B-AL-9 | FLAGSTAR MTG TR 2019-2 CL A11 144A ..o [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... ..54,841 |.. . 12/01/2049 . [1.A ........
..33852B-AB-1 |FLAGSTAR MTG TR 2019-2 CL A2 144A [ . 06/01/2023 . | SCHEDULED REDEMPTION ... .206,657 |.. . 12/01/2049 . [1.A ........
..33851K-AC-0 | FLAGSTAR MTG TR 2020-2 CL A2 144A ............. [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... |.....oeeeeeeeeeee. |, 180,722 |........... 180,722 |...........185,805 |...........185,517 [....eevvvvnnnns fooeeeeena(B795) [ oo (4795) | foviiinnees 180,722 . 08/01/2050 . [1.A ........
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..33851K-AG-1 |FLAGSTAR MTG TR 2020-2 CL A4 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 120,482 123,042 |...........122,897 |.... .. (2,416) |. . (2,416) |... 120,482 |.. .. 1,776 |. 08/01/2050 . [1.A ........
..33852D-AB-7 | FLAGSTAR MTG TR 2021-1 CL A2 144A .. 06/01/2023 . | SCHEDULED REDEMPTION ... .. 231,380 ..239,117 | ..238,645 |. (7,264) | . (7,264) .231,380 2,747 |. 01/08/2051 . [1.A .
..33852F-Ali-6 | FLAGSTAR MTG TR 2021-4 CL A21 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 156,871 ..158,145 |. (1,107) |. 156,871 1,862 |. 05/08/2051 . [1.A .
..33852J-Ali-8 | FLAGSTAR MTG TR 2021-7 CL A21 144A . . 06/01/2023 . | SCHEDULED REDEMPTION ... ......... 323,885 |... 323,885 |... 326,264 |.... ... (2,008) | .323,885 |.. 3,810 |. 08/01/2051 . [1.A ........
..33883P-AE-7 |FLATIRON CLO LTD 2021-1A CL B 144A . . 06/26/2023 . | APC DIRECT ..coovvvvveiiies oo s 9,760,000 |...... 10,000,000 |........ 9,727,700 [oevviieiiiiiiiiiiens oo oo 8,917 [oeeeiiiiiiiinns [ l8917 | 9,736,617 |.. ...291,518 |. 07/19/2034 . [1.C FE .
..338830-AE-5 |FLATIRON CLO LTD 2021-2A CL B 144A . . 06/22/2023 . | APC DIRECT . 8,251,861 ..8,461,538 ..8,311,769 |. K .8,317,588 . 10/15/2034 . [1.C FE .
..30288*-AE-0 | FLNG LIQUEFACTION 2 SR SEC NOTES .... . 06/30/2023 . | SCHEDULED REDEMPTION ... 990,000 990,000 |.... ....990,000 |.. . 12/31/2038 . |2.B FE
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC SEC .......evvvvuvuuunnnn [erneenn . 06/30/2023 . | SCHEDULED REDEMPTION ... RS . .532,500 |.. . 06/30/2039 . |2.C FE
..30306V-A@-8 |FLNG LIQUEFACTION 3 LLC SR SEC .......ooeeeeeees [ erennnn . 06/30/2023 . | SCHEDULED REDEMPTION ... |.... ..510, .......... 510,000 .... 510,000 |.......... 510,000 |.... 510,000 |.. . 06/30/2039 . |2.C FE
..341081-EX-1 |FLORIDA POWER & LIGHT 18T MTG ........cooeeeeess [oeennn . 06/26/2023 . | TRANSFER T0 SA ........... I R 7,998,701 |........ 8,000,000 |........ 7,998,016 |........7,998,670 |...ocooeeiiiiins Jorriiinnnn32 e o2 L 7,998,701 . 06/01/2036 . [1.E FE .
..34411Y-AA-5 |FNA VI LLC 2021-1A CL A 144A ... [ oennns . 06/10/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeeriieinnenns |oeees 1,698,579 |........ 1,698,579 |........ 1,649,891 |........1,685,514 |......oooooeiiss | 13,065 |oeeeeiiiiiiiiins feennnnn 18,065 [ouneiiiiiiiiiinn oo 1,698,579 |.. . 01/10/2032 . [1.F FE .
..207932-AA-2 | FNMA - CAS 2023-R01 CL 1M1 144A .......ooovvenis [oeennn . 06/26/2023 . | SCHEDULED REDEMPTION ... |..ccceeveeiieeeennns |oeeees 1,280,040 |........ 1,280,040 |........ 1,281,126 [ e e (1,085) | feviennnn (1,085) v oo 1,280,040 |.. . 12/25/2042 .
..20755A-AB-8 | FNMA - CAS 2023-R02 CL 1M1 144A .. 06/26/2023 . | SCHEDULED REDEMPTION . 1,718,193 ..1,718,193 ..1,718,193 |. 1,718,193 . 01/25/2043 .
..207540-AA-6 | FNVA - CAS 2023-R04 CL 1M1 144A .. 06/26/2023 . [ VARIOUS ... 14,388,367 . 14,388,367 .14,388,367 |. 14,388,367 . 05/25/2043 .
..34534-AB-3 | FORD CREDIT AUTO ONNER TR 2022-B CL A2A 06/15/2023 . [ SCHEDULED REDEMPTION . .. 369,853 ..369,853 366,964 .369,853 . 02/15/2025 .
..34535A-AB-6 | FORD CREDIT AUTO OWNER TR 2022-C CL A2A . |- 06/15/2023 . [ SCHEDULED REDEMPTION ... .. 168,318 . 168,318 ..168,312 ..168,314 168,318 . 04/15/2025 .
..E5311L-AA-Q |FORTINI INVESTMENT SR SEC .... . 06/30/2023 . | SCHEDULED REDEMPTION ... .. 316,475 ..316,475 ..319,888 |. ..316,475 |. .319,888 ..(3,413) . 12/31/2038 .
..E5311L-AB-7 |FORTINI INVS SA SR SEC SER . . 06/30/2023 . | SCHEDULED REDEMPTION ... ... 60,587 ...60,587 ...62,763 |. ...60,587 |. ..62,763 . (2,176) . 12/31/2038 .
..36320W-AL-0 | GALAXY CLO LTD 2015-21A CL AR 144A . . 05/24/2023 . | CITIGROUP GLBL MKT INC . 1,977,000 ..2,000,000 ..1,961,060 |. 1,964,974 |. .1,970,695 . 04/20/2031 .
..36321B-AA-9 | GALAXY CLO LTD 2017-24A CL A 144A .. . 04/17/2023 . | SCHEDULED REDEMPTION ... ... 12,08 |... . , I , .. ...338 |. 01/15/2031 .
..36321L-AA-7 | GALAXY CLO LTD 2018-26A CL A 144A .. . 06/23/2023 . [ APC DIRECT ..4,957,500 |........ 5,000,000 |........ 4,028,625 |........4,898,346 |......ooovviiinn [ernnnnnn 38,789 [ [ 38789 | | 4,937,134 |.. ... 134,644 |. 11/22/2031 .
..36321J-AE-4 | GALAXY CLO LTD 2018-28A CL A2 144A . . 06/22/2023 . | APC DIRECT ..... 4,700,445 ..4,730,769 .. 4,674,249 |. . 4,683,859 177,078 |. 07/16/2031 .
..36321P-AD-2 | GALAXY PIPELINE ASSETS SR SEC 144A . . 04/01/2023 . | TRADE ADJUSTMENT ... (200) .... (200) . 03/31/2034 .
..36728K-AA-8 | GAS NATURAL DE LIMA SR NT 144A . . 04/01/2023 . | MATURED . 4,000,000 .4,000,000 |.... .4,000,000 |.. . 04/01/2023 .
..361528-AA-0 | GBX LEASING 2022-1 LLC. 2022-1 CL A 144A .... |....... . 06/20/2023 . | SCHEDULED REDEMPTION ... .. 256,863 ..251,79%4 |.... .256,863 |.. . 02/20/2052 .
..36166V-AE-5 |GCI FUNDING | LLC 2021-1 CL A 144A ............ [....... . 06/18/2023 . | SCHEDULED REDEMPTION ... .. 240,601 ..240,546 |.... .240,601 . 06/18/2046 .
..36267V-AA-1 | GE HEALTHCARE HLDG LLC CO GUARNT 144A ........ [....... . 06/08/2023 . | EXCHANGE .. .. 998,092 ..098,702 |.... .998,992 |.. . 11/15/2024 .
..36267V-AC-7 |GE HEALTHCARE HLDG LLC CO GUARNT 144A ........ [....... . 06/08/2023 . | EXCHANGE .. ......... 349,363 |... . .349,363 |.. . 11/15/2025 .
..36267V-AL-7 |GE HEALTHCARE HLDG LLC CO GUARNT 144A ........ [....... . 06/09/2023 . | EXCHANGE ......oovvvvvvenns Jooveeiiiiiiieeninnns | 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |...ccoovvriiinns Joorminiiiiiiinns fovvniiiiiiiiins foeiiiiiiiiiins foiii o 5,000,000 |.. . 11/22/2052 .
..369550-BD-9 | GENERAL DYNAMICS CORP CO GUARNT .. 05/15/2023 . | MATURED ... .5,000,000 ..5,000,000 ..5,016,600 |. .5,000,000 . 05/15/2023 .
..370334-BZ-6 | GENERAL MILLS INC SR NT . 06/01/2023 . [ GOLDMAN, SACHS & CO . 6,688,010 ..7,000,000 ..6,946,450 |. .6,972,623 |. .6,978,238 . 02/10/2027 .
..370334-CG-7 | GENERAL MILLS INC SR NT ... 06/02/2023 . [ VARIOUS ... 23,044,600 .23,200,000 .23,087,823 |. 23,142,874 |. 23,137,381 .(92,781) |. . 04/17/2028 .
..37045X-CL-8 | GENERAL MOTORS FINL CO SR NT 06/19/2023 . | MATURED 10,000,000 10,000,000 ..9,985,200 |. .9,008,487 |. 10,000,000 . 06/19/2023 .
..03974@-AA-4 | GIP TITANIUM SEC .................. 06/30/2023 . | SCHEDULED REDEMPTION . . 768,057 . 768,057 |. . 768,057 |. 768,057 . 03/31/2036 .
..37959P-AG-2 |GLBL SC FIN VI SRL 2021-2A CL A 144A . 06/17/2023 . | SCHEDULED REDEMPTION ... . . ..356,256 |. . . 08/17/2041 .
..37959P-AA-5 |GLBL SC FINANCE SRL 2020-1A CL A 144A . 06/17/2023 . | SCHEDULED REDEMPTION ... 01,445,838 |.... . 10/17/2040 .
..37959P-AC-1 |GLBL SC FINANCE SRL 2020-2A CL A 144A ... . 06/17/2023 . | SCHEDULED REDEMPTION ... . . ..768,729 |.... . 11/19/2040 .
..37959P-AE-7 |GLBL SC FINANCE SRL 2021-1A CL A 144A . 06/17/2023 . | SCHEDULED REDEMPTION ... |. .. 203,707 ..293,707 ..287,003 |. . 04/17/2041 .
..76112B-YB-0 | GMAC MTG CORP LN 2005-AR5 CL 3A1 ........cccees [eennn . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... .. 59,575 ...60,536 ...57,638 |.... . 09/01/2035 .
..36185N-3U-2 | GMAC MTG CORP LN TR 2004-AR2 CL 4A .......ccce [oeeenn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A FM .
..38046U-AA-7 |GOJO CORP CTL 2021-1 CL A 144A .......cooeeeiie [oennn . 06/15/2023 . | SCHEDULED REDEMPTION ... . 08/15/2041 . [3.A ........
..38217K-AA-2 | GOODGREEN TR 2016-1A CL A 144A .......covvvveens [oeeenn . 06/15/2023 . | SCHEDULED REDEMPTION ... . 10/15/2052 . [1.A FE .
..38217T-AA-3 | GOODGREEN TR 2020-1A CL A 144A .......ooooeveees [oennnn . 06/15/2023 . | SCHEDULED REDEMPTION ... . 04/15/2055 . [1.A FE .
..38218J-AA-4 | GOODGREEN TR 2022-1A CL A 144A ...............o. [ . 06/15/2023 . | SCHEDULED REDEMPTION ... . . . 10/15/2056 . [1.A FE .
..38217D-AA-8 | GOODGREEN TR 2023-1A CL A 144A ... 06/15/2023 . | SCHEDULED REDEMPTION ... .. 104,592 .104,592 . 01/17/2061 . [1.A Z .....
..38237V-AA-4 | GOODLEAP SUS HOME IM 2023-1GS CL A 144A ... 06/20/2023 . | SCHEDULED REDEMPTION ... .. 148,465 .148,465 . 02/22/2055 . [1.F FE
..38237G-AA-7 | GOODLEAP SUSTAINABLE 2021-4GS CL A 144A ..... . 06/20/2023 . | SCHEDULED REDEMPTION ... .. 255,023 .255,023 |.. . 07/20/2048 . [1.F FE .
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..38237H-AA-5 | GOODLEAP SUSTAINABLE 2021-5CS CL A 144A ..... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 10/20/2048 . [1.F FE ....
..38237J-AA-1 | GOODLEAP SUSTAINABLE 2022-1GS CL A 144A ... 06/20/2023 . | SCHEDULED REDEMPTION ... . 01/20/2049 . (1.F FE ....
..38237K-AA-8 | GOODLEAP SUSTAINABLE 2022-2CS CL A 144A 06/20/2023 . | SCHEDULED REDEMPTION ... K . 04/20/2049 . (1
..38237T-AA-9 | GOODLEAP SUSTAINABLE 2022-3CS CL A 144A ...... [....... . 06/20/2023 . | SCHEDULED REDEMPTION ... e 221,383 )L 221,363 |... 221,289 |...........221,264 |.... .221,363 |.. . 07/20/2049 . (1
..P4950*-AB-1 | GRAND BAHAMA POWER CO LTD SR NT SER B-1 ..... D..... . 05/22/2023 . |MATURED .......evvvvvvvnnnnn Joovereiiiiiienenenns | 10,000,000 |...... 10,000,000 |...... 10,000,000 10,000,000 |.... 10,000,000 |.. . 05/22/2023 . |2
..39729R-AA-6 | GREENWOOD PK CLO 2018-1A CL A1 144A .. . 06/22/2023 . | APC DIRECT 2,229,188 ..2,250,000 ..2,209,500 |. 2,212,783 |. .2,220,176 . 04/15/2031 . (1
..30729R-AB-4 | GREENWOOD PK CLO 2018-1A CL A2 144A .. ..... |- 06/26/2023 . | APC DIRECT .. . 4,707,250 ..4,750,000 ..4,662,125 |. .4,667,764 |. K . 4,674,265 , . 04/15/2031 . (1
..39808P-AL-0 | GREYWOLF CLO LTD 2015-1A CL A1R 144A ......... [D..... . 06/26/2023 . [ APC DIRECT ..4,958,560 |........ 5,000,000 |........ 4,937,500 |........4,923,873 [..cccoviiiiiiins [0 35,694 | 36,694 [ [, 4,959,567 |.. . (1,017) |.... . 01/27/2031 . (1
..30813#-AA-9 | GRIDFLEX GENERATION, LLC SR SEC NT ............ . 06/30/2023 . | SCHEDULED REDEMPTION ... ..413,708 . 413,708 |.. . 12/31/2030 . (2.
..39862E-AA-2 | GRIPPEN PARK CLO LTD 2017-1A CL A 144A . . 04/20/2023 . | SCHEDULED REDEMPTION ... ..214,738 ..211,8% |. .214,738 . 01/20/2030 . (1
..362570-AA-4 | GS MTG SECURITIES 2019-PJ3 CL A1 144A 06/01/2023 . | SCHEDULED REDEMPTION ... .. 100,627 ..101,424 | 100,627 . 03/01/2050 . (1
..36258K-AD-0 | GS MTG SECURITIES 2020-INV1 CL A4 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 188,529 . 10/01/2050 . (1
..36258F-AA-7 | GS MTG SECURITIES 2020-PJ1 CL A1 144A ........ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 80,586 . 05/01/2050 . (1.
..36258F-AD-1 | GS MTG SECURITIES 2020-PJ1 CL A4 144A ........ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2050 . [1.A ........
..36262D-AA-6 | GS MTG SECURITIES 2020-PJ2 CL A1 144A ........ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2050 . [1.A ........
..36262D-AD-0 |GS MTG SECURITIES 2020-PJ2 CL A4 144A ........ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2050 . [1.A ........
..362581I-AS-1 | GS MTG SECURITIES 2020-PJ3 CL A14 144A ....... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2050 . [1.A ........
..36250V-AD-5 |GS MTG SECURITIES 2020-PJ4 CL A4 144A ........ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2051 . [1.A ........
..36261H-AD-2 | GS MTG-BACKED SEC 2021-PJ5 CL A4 144A ........ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2051 . [1.A ........
..36264P-AD-1 | GS MTG-BKED SECS 2021-PJ4 CL A4 144A ......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... . 09/01/2051 . [1.A ........
..362341-6i-4 | GSR MORTGAGE LOAN TR 2006-1F CL 1A14 . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 02/01/2036 . |5.B FM
..362341-6R-5 | GSR MORTGAGE LOAN TR 2006-1F CL 1A9 .. 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 02/01/2036 . |5.A FM
..36242D-YD-9 | GSR MORTGAGE LOAN TRUST 2005-2F CL 1A6 . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2035 . |3.B FM
..362341-VV-8 | GSR MORTGAGE LOAN TRUST 2005-8F 2A7 .. . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 11/01/2035 . |2.C FM
..36228F-YY-6 |GSR MTG LOAN TR 2003-13 CL 1A1 ... . |- 06/01/2023 . | SCHEDULED REDEMPTION ... |. . 10/01/2033 . [1.A FM .
..362341-R7-6 | GSR MTG LOAN TR 2005-9F CL 1A13 ....oevvvveenens [oeennn . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 12/01/2035 . [1.A FM .
..362341-R8-4 | GSR MTG LOAN TR 2005-9F CL 1A14 .....oovvvveeens [eeennn . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 12/01/2035 . |3.C FM
..36242D-H7-1 | GSR MTG LOAN TR 2005-AR2 CL 2A1 ...........cooes [oennnn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2035 . [1.A FM
..362341-RZ-4 | GSR MTG LOAN TR 2005-AR6 CL 3AT ......ccovvveens [errennn . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... . 09/01/2035 . [1.A FM .
..362290-AH-1 | GSR MTG LOAN TR 2007-ART CL 3A1 ....eevvvvvvnnns [eeeenns . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 03/01/2037 . [1.A FM .
..36228F-4R-4 | GSR MTG LOAN TR SER 2004-7 CL 3A1 ..........oe. [oennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2034 . [1.A FM .
..36260#-AA-3 | GSRP PORT |1 SEC ....... 06/30/2023 . | SCHEDULED REDEMPTION ... ..812,845 ..812,845 |. . 06/29/2046 .
..36256#-AA-9 | GSRP PORTFOLIO | LLC 06/30/2023 . | SCHEDULED REDEMPTION ... .. 312,158 . . K ..312,158 |. .312,158 . 12/31/2044 .
..36261#-AA-2 | GSRP STANTON LLC .... 06/30/2023 . | SCHEDULED REDEMPTION ... .. 164,569 .. 164,569 ..164,569 |. ..164,569 |. .164,569 . 03/31/2047 .
..406308-AA-0 | HALIBURTON CTL 12 YR 06/15/2023 . | SCHEDULED REDEMPTION ... ..3,735 .3,735 | .3,735 |. .3,73%5 . 08/15/2033 .
..40630€-AB-8 | HALIBURTON CTL 15 YR .. 06/15/2023 . | SCHEDULED REDEMPTION ... ..7,8271 .7.8271 7,827 | 7,827 | . 7,827 . 08/15/2036 .
..04436#-AA-2 | HALLETT HILL NO 2 PTY SER A GTD SR SEC . . 06/27/2023 . | SCHEDULED REDEMPTION ... .. 191,806 . 191,806 . 191,806 |. . 191,806 |. 191,806 . 06/27/2027 .
..04436#-AB-0 |HALLETT HILL NO 2 PTY SER B GTD SR SEC . 06/27/2023 . | SCHEDULED REDEMPTION ... 142,545 .... 166,838 |.... ... 166,838 |.. (24,293) |... (24,293) . 06/27/2027 .
..40653%-AA-4 | HAMAKUA ENERGY SR SEC ......cevvvvvvvvvrrivvnnnnnns [eeneenn . 06/30/2023 . | SCHEDULED REDEMPTION ... . ..381,922 ..381,922 |.... .381,922 |.. . 12/31/2030 .
..40938*-AA-1 | HAMPTON SUSTAINABLE PARTNERS | LLC . [ . 06/15/2023 . | SCHEDULED REDEMPTION ... e 43,199 ) .. 43,199 ... 43,199 | ..43,199 |.. . 12/15/2041 .
..41242%-AS-1 | HARDNOOD FDG LLC SR NT SER Q ......evvvvnnnnnnnee . 06/07/2023 . |MATURED .......eevvvvumnnnnn Jooveeeneiiiiinneenns | 4,000,000 |........ 4,000,000 |........ 4,000,000 |........4,000,000 |..cccoevviiinnns Joormvniiiiiiinns foveniiiiiiiiees feeiiviiiiiiiee o o 4,000,000 |.. . 06/07/2023 . [1.G FE .
..41754-AS-0 | HARVEST OPERATIONS CORP CO GUARNT 144A . 06/01/2023 . | MATURED ... 10,000,000 10,000,000 ..9,991,900 |. . 9,999,271 10,000,000 . 06/01/2023 . [1.C FE .
..41884#-AA-9 | HATCHET RIDGE PTC ... 06/14/2023 . | SCHEDULED REDEMPTION . ..817,2713 ..817,273 |. .817,273 . 12/14/2029 . |3.A PL
..G4339%-AA-5 |HAVILA SIRIUS FIN SE( . 06/08/2023 . | SCHEDULED REDEMPTION ... .. 348,499 ..348,499 |. .348,499 . 12/08/2031 . |2.B PL
..86744T-AB-2 |HELIOS ISSUER VI, LLC 2021-B CL B 144A ....... [....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 168,112 |.... 168,178 |.. . 07/20/2048 . [1.G FE .
..86746C-AA-9 |HELIOS ISSUER, LLC 2020-AA CL A 144A ......... [....... . 06/20/2023 . | SCHEDULED REDEMPTION ... |........oeeeeeeeee |, 89,333 )............ 89,333 |............89,327 |............ 89,327 . 06/20/2047 . [1.G FE .
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..867450-AA-9 |HELIOS ISSUER, LLC 2021-1 CL A 144A ........... |.ceeen . 04/30/2023 . | SCHEDULED REDEMPTION ... .. 104,816 194,816 .. 104,737 |.... .194,816 |.. .. 2,513 |. 04/28/2056 . [1.G FE ....
..86746E-AA-5 |HELIOS ISSUER, LLC 2021-A CL A 144A 06/20/2023 . | SCHEDULED REDEMPTION ... .. 227,447 .. 227,447 .. 227,445 |. .22, 447 1,938 |. 02/20/2048 . [1.G FE ....
..86745R-AB-5 |HELI0S ISSUER, LLC 2021-C CL B 144A 06/20/2023 . | SCHEDULED REDEMPTION ... .. 148,950 ..148,912 |. .148,950 . 10/20/2048 . (1.G FE ....
..86745A-AB-2 |HELIOS ISSUER, LLC 2022-A CL B 144A ...........|....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 02/22/2049 . (1.G FE ....
..86744V-AA-9 |HELIOS ISSUER, LLC 2022-B CL A 144A ...........|....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 08/20/2049 . (1.G FE ....
..867440-AB-5 |HELIOS ISSUER, LLC 2022-C CL B 144A ........... [....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 11/22/2049 . (1.G FE ....
..42771T-AA-3 | HERO FUNDING TR 2015-3A CL A 144A ........cccce [oeeenn . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2041 . (1.A FE ....
..42770V-AA-9 | HERO FUNDING TR 2016-1A CL A 144A ............. [.oones . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2041 . [1.A FE ....
..42770W-AA-7 |HERO FUNDING TR 2016-2A CL A 144A .......cccee [oerenn . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2041 . (1.A FE ....
..42770X-AA-5 |HERO FUNDING TR 2016-3A CL A1 144A .........co [.oeeees . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2042 . (1.A FE ....
..404170-AA-3 | HERO FUNDING TR 2016-4A CL A1 144A ............ [.oeeen . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2047 . (1.A FE ....
..40417Q-AC-9 |HERO FUNDING TR 2016-4A CL A2 144A . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2047 . (1.A FE ....
..42771X-AA-4 | HERO FUNDING TR 2017-1A CL A1 144A . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2047 . (1.A FE ....
..42771X-AC-0 |HERO FUNDING TR 2017-1A CL A2 144A . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2047 . (1.A FE ....
..42771L-AC-6 |HERO FUNDING TR 2017-2A CL A2 144A ............ [.oeeees . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2048 . (1.A FE ....
..42772G-AB-8 |HERO FUNDING TR 2018-1A CL A2 144A .........co. [.oeeeen . 06/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2048 . [1.A FE ....
..43037%-AA-5 | HIGHLAND LANDMARK PROPERTIES CTL .... U IR . 06/15/2023 . | SCHEDULED REDEMPTION ... |.... . 01/15/2057 . (1.D PL ....
..43148#-AA-7 |HILL TOP ENERGY CTR SR SEC NT DUE 2029 ....... [....... . 06/30/2023 . | SCHEDULED REDEMPTION ... 955,844 955,844 |.... . 12/31/2029 . [3.A PL ....
..43283G-AB-8 |HILTON GRAND VCTNS TR 2022-2A CL B 144A ...... [....... . 06/25/2023 . | SCHEDULED REDEMPTION ... 745,160 . 01/25/2087 . [1.F FE ....
..43731Q-AC-2 |HOME PART OF AMERICA TR 2019-1 CL B 144A .... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ..185,136 . 09/01/2039 . (1.B FE ....
..437310-AE-8 | HOME PART OF AMERICA TR 2019-1 CL C 144A .... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ...53,270 . 09/01/2039 . (1.D FE .
..437310-AG-3 |HOME PART OF AMERICA TR 2019-1 CL D 144A .... |....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2039 . [1.G FE ....
..43732V-AE-6 | HOME PART OF AMERICA TR 2021-2 CL D 144A .. 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2026 . [2.C FE ....
..43730N-AC-0 | HOME PART OF AMERICA TR 2022-1 CL B 144A .. 05/01/2023 . | SCHEDULED REDEMPTION ... .8,670 |. . 04/01/2039 . (1.D FE ....
..43730N-AE-6 | HOME PART OF AMERICA TR 2022-1 CL C 144A 05/01/2023 . | SCHEDULED REDEMPTION ... .6,685 |. . 04/01/2039 . [1.G FE ....
..43739E-AJ-6 | HOMEBANC MTG TR 2004-2 CL A1 ... . |- 06/26/2023 . [ SCHEDULED REDEMPTION ... 67,423 |. . 12/25/2034 . [1.A FM ...
..43815P-AB-5 |HONDA AUTO REC ONNER T 2022-2 CL A2 . |- 06/18/2023 . [ SCHEDULED REDEMPTION ... ..302,816 |. . 03/18/2025 . [1.A FE ....
..43813G-AC-5 |HONDA AUTO RECV OWNER T 2021-1 CL A3 ......... [....... . 06/21/2023 . | SCHEDULED REDEMPTION ... . 147,188 |.... . 04/21/2025 . [1.A FE ....
..443510-AJ-1 |HUBBELL INC SR NT ... e . 06/01/2023 . | GOLDMAN, SACHS & CO ... .4,908,789 |.... . 02/15/2028 . [2.A FE ....
..44416*-AG-1 | HUDSON TRANS SR SEC SER 3 .... U PR . 05/31/2023 . | SCHEDULED REDEMPTION ... ... 56,010 ...56,010 |.... . 11/30/2032 . (2.A PL ....
..44416*-AF-3 | HUDSON TRANSMISSION PTRS SR SEC DISB 2 ....... [....... . 05/31/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeeiiiiiiiiins |oeeieeeeees 9,765 ....9,765 |.... . 11/30/2082 . [2.A PL ....
..44416*-AE-6 | HUDSON TRANSMISSION PTRS SR SEC NT 2032 ...... |....... . 05/31/2023 . | SCHEDULED REDEMPTION ... ... 12,796 . 12,79 ... . 11/30/2032 . (2.A PL ....
..44416%-AB-2 | HUDSON TRANSMISSION PTRS SR SEC NT 2033 ...... [....... . 05/31/2023 . | SCHEDULED REDEMPTION ... ... 212,252 e 212,282 . K . 05/31/2083 . [2.A PL ....
..44891A-Ali-7 | HYUNDAI CAPITAL AMERICA SR NT 144A . 06/08/2023 . 23,709,000 .23,709,000 .23,633,318 |. 23,701,374 |. ..7,626 | . 06/08/2023 . 2.A FE ....
..452327-AM-1 | ILLUMINA INC SR NT .... 04/24/2023 . [MORGAN STANLEY CPTL .. . 1,671,900 ..2,000,000 ..1,622,000 |. .1,906,860 |. . (256,242) |. .1,650,618 . 03/23/2031 . (2.B FE ....
.. 45254N-HS-9 | IMPAC CMB TR 2004-4 CL 1A1 06/26/2023 . | SCHEDULED REDEMPTION ... ... 22,281 ...22,281 19,997 |. 21,574 ..22,281 . 09/25/2034 . [1.A FM ....
.. 45254N-ML-8 | IMPAC CMB TR 2005-1 CL 1A1 .. 06/26/2023 . | SCHEDULED REDEMPTION ... .. 103,075 ..103,075 91,341 |. 96, 189 .103,075 . 04/25/2035 . [1.A FM ....
.. 45264N-MY-0 | IMPAC CMB TR 2005-2 CL 1A1 06/26/2023 . | SCHEDULED REDEMPTION ... .. 172,358 ..172,358 .. 155,464 |. ..158,241 |. 172,358 . 04/25/2035 . [1.A FM ....
.. 45254N-PU-5 | IMPAC CMB TR 2005-5 CL A1 ..oooeeeereeinnnieeeens [ oens . 06/26/2023 . | SCHEDULED REDEMPTION ... ... 30,984 ...30,984 ...25,678 |............27,820 |.... ..30,984 |.. . 08/25/2035 . [1.A FM ....
..45255@-AD-7 | IMPACT COMM CAPITAL LLC PROMISSORY NT ........ [....... . 05/25/2023 . | SCHEDULED REDEMPTION ... ... 77,309 ... 77,309 . e 21,070 .. .. 77,309 .. . 07/25/2031 . [5.B GI ....
.. 45257H-AA-5 | IMPACT FUNDING LLC 2010-1 CL A1 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... |. .. 495,483 ..495,483 ..495,483 |. 495,483 | e, .495,483 . 01/01/2051 . [1.A FM ....
..45262B-AF-0 | IMPERIAL BRANDS FIN PLC CO GUARNT 144A . 06/14/2023 . | BARCLAYS CAPITAL INC ... |. .. 251,470 ..250,000 ..247,390 |. .. 247,583 |. 212 .247,7% . 07/27/2027 . (2.B FE ....
..45319#-AA-5 | IMPERIAL VALLEY SOLAR | LLC SR NT .. . |- 06/30/2023 . [ SCHEDULED REDEMPTION ... 135,432 .. 135,432 ..135,432 |. 135,432 | e Y N .135,432 K . 06/30/2038 . [2.A PL ....
..45434L-2C-7 | INDIAN RAILWAY FINANCE SR NT 144A . 05/31/2023 . | WELLS FARGO BANK, N.A. ..3,000,000 ..2,491,650 |. .2,759,770 |. . (219,991) | . (219,991) .2,539,779 . (30,339) |. . 02/10/2031 . [2.C FE ....
..45605P-AM-0 | INDUSTRIAL DPR SR NT SER 16-3 .. . 04/15/2023 . | SCHEDULED REDEMPTION .. ..543,264 ..543,264 |. ..543,264 |.. A .543,264 i . 04/15/2026 . [2.B FE ....
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..45661H-AN-7 | INDYMAC INDX MTG LN TR 2006-AR25 CL 5A1 ..... |[....... . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... .. 140,467 .. 140,467 127,131 . ....13,337 | .140,467 |.. 2,183 |. 09/01/2036 . [1.A FM ....
..45661H-AE-7 | INDYMAC INDX MTG LOAN TR 2006-AR25 3A1 . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. 25,250 16,602 24,016 |. 1,23 | 25,250 . 09/01/2036 . [1.A FM ....
..45783V-AC-3 | INNOVATION DEBT FDG VI 2021-1 CL A SR NT 06/15/2023 . | SCHEDULED REDEMPTION ... . 7,652,840 .. 7,652,840 . 7,652,840 |. . 7,652,840 . 12/15/2029 . [1.F PL .
..463556-AD-2 | IROQUOIS GAS SR NT 144A .........evvvvvvvvnvnnnnnn [eeneenn . 04/30/2023 . | SCHEDULED REDEMPTION ... ... 357,363 , ........... 357,363 |.... ... 357,363 .. . 10/31/2027 . |2.A FE
..46361T-AJ-1 | IRVINE CORE OFFICE TR 2013-IRV CL C 144A ... |....... . 05/10/2023 . | SCHEDULED REDEMPTION ... |ocooeeeeieieeennnss |oees 24,000,000 |....... 24,000,000 |.......23,054,385 |....... 23,983,173 |oevvvviiiiiiiins feveennnn 16,827 [euviiiiiiiiiiin [ 16,827 | | 24,000,000 |.. . 05/10/2048 . [1.A ........
..46361T-AL-6 | IRVINE CORE OFFICE TR 2013-IRV CL D 144A .... |....... . 05/10/2023 . | SCHEDULED REDEMPTION ... |...cceeeeeeeeeeennns |oeees 21,000,000 |....... 21,000,000 |.......19,030,808 |....... 20,943,919 |..ooooiiiiiiins | 56,081 | [ennnnnn 56,081 [ e 21,000,000 |.. . 05/10/2048 . [1.A ........
..466365-AE-3 | JACK IN THE BOX FND 2022-1A CL A211 144A .... |....... . 05/25/2023 . | SCHEDULED REDEMPTION ... ... 50,000 ..eeeeee....50,000 |.... ..50,000 |.. . 02/26/2052 .
..466365-AD-5 | JACK IN THE BOX FNDG 2022-1A CL A2l 144A 05/25/2023 . | SCHEDULED REDEMPTION ... .. 150,000 . 150,000 . 150,000 |. . 150,000 |. 150,000 . 02/26/2052 .
..47047L-AA-7 | JAMESTONN CLO LTD 2018-6RA CL A1 144A .. . 04/25/2023 . | SCHEDULED REDEMPTION ... .. 655,185 ..655,185 ..642,104 |. ..643,148 |. . 12,037 .655,185 . 04/25/2030 .
..476556-CX-1 | JERSEY CENTRAL PWR & LT SR NT 06/26/2023 . | TRANSFER TO SA 10,000,000 ..9,951,871 |. 10,138,422 |. L (171,439) | . (171,439) .9,966,983 . 06/01/2037 .
L ATTAT#-AA-9 | JETPEAK LLC SEC ..ovvvvvvviiiiiiiiiiiiiiiiiiiiceeees [ . 06/30/2023 . | SCHEDULED REDEMPTION ... |.oeeeevevrivinnnnnns |oeeeennn 526,173 | 526,173 526,173 |...........526,173 |[.... ....526,173 |.. . 06/30/2037 .
..832696-AM-0 | JM SMUCKER CO GUARNT ...........coovverieieeeennens [oeeenn . 05/10/2023 . | WELLS FARGO BANK, N.A.  |ooooeieiinininnnnns [oeneenn. 933,440 | 1,000,000 909,310 |[...........981,362 |.... ....927,454 |.. . 03/15/2035 .
..832696-AR-9 | M SMUCKER CO SRNT ...oooeeriiniiiiiiiiiinis [ . 06/05/2023 . |U.S. BANCORP ............. ..6,449,230 |........6,713,917 |[.... .6,695,601 |.. . 12/15/2027 .
..47987E-AC-1 | JONAH ENERGY LLC 2022-1 CL A1 144A ......cccooe [oeennn . 06/10/2023 . | SCHEDULED REDEMPTION ... |.... ... 587,786 |.... .506,958 |.. . 12/10/2037 .
..466302-AJ-5 | JP MORGAN ALT LOAN TR 2006-S4 CL A6 .......... [.ceenn . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 12/01/2036 .
..466288-BJ-8 | JP MORGAN MTG TR 2006-A6 CL 3A3 .........ceevvns [eeeennn . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 10/01/2036 .
..46630G-AX-3 | JP MORGAN MTG TR 2007-A1 CL 6A1 .. . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 07/01/2035 .
..46630G-BD-6 | JP MORGAN MTG TR 2007-A1 CL 7A3 .. . |- 06/01/2023 . | SCHEDULED REDEMPTION ... |.... . 07/01/2035 .
..46630P-AR-6 | JP MORGAN MTG TR 2007-A2 CL 3A3 .. 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 04/01/2037 .
..46631J-AP-3 | JP MORGAN MTG TR 2007-A4 CL 3A4 .. 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 06/01/2037 .
..46641C-BA-8 | JP MORGAN MTG TR 2014-1 CL 2A7 144A 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2044 .
..46646B-AC-2 | JP MORGAN MTG TR 2016-1 CL A3 144A ............ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2046 .
..46648C-AB-0 | JP MORGAN MTG TR 2017-1 CL A2 144A ............ [ ....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2047 .
..46648H-AC-7 | JP MORGAN MTG TR 2017-2 CL A3 144A ........c... [.eennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2047 .
..46650J-AK-0 | JP MORGAN MTG TR 2018-6 CL 1A10 144A ......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2048 .
..46650M-AC-1 | JP MORGAN MTG TR 2018-8 CL A3 144A ............ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2049 .
..46649Y-AC-9 | JP MORGAN MTG TR 2018-9 CL A3 144A .......ccco. [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2040 .
..46650H-AC-2 | JP MORGAN MTG TR 2019-1 CL A3 144A ............ [.oeeen . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2049 .
..46650T-AQ-5 | JP MORGAN MTG TR 2019-2 CL A15 144A ...........|....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2049 .
..46650T-AC-6 | JP MORGAN MTG TR 2019-2 CL A3 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2049 .
..46591F-AC-8 | JP MORGAN MTG TR 2019-5 CL A3 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2049 .
..46651B-AR-1 | JP MORGAN MTG TR 2019-6 CL A15 144A 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..46651B-AC-4 | JP MORGAN MTG TR 2019-6 CL A3 144A .......ccco. [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..46651G-AR-0 | JP MORGAN MTG TR 2019-7 CL A15 144A .......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2050 .
..46651G-AC-3 | JP MORGAN MTG TR 2019-7 CL A3 144A .......ccce [oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2050 .
..46591K-AC-7 | JP MORGAN MTG TR 2019-8 CL A3 144A ............ [.eenns . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2050 .
..46651Y-BG-4 | JP MORGAN MTG TR 2019-9 CL A15 144A .. U IR . 06/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2050 .
..46651H-AC-1 | JP MORGAN MTG TR 2019-LTV CL A3 144A ......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2050 .
..46651X-BH-4 | JP MORGAN MTG TR 2020-1 CL A15 144A .......... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... . 06/01/2050 .
..46651X-AC-6 | JP MORGAN MTG TR 2020-1 CL A3 144A ............ [.oeennn . 06/01/2023 . | SCHEDULED REDEMPTION ... . I . . . 06/01/2050 .
..46591T-BG-8 | JP MORGAN MTG TR 2020-2 CL A15 144A 06/01/2023 . | SCHEDULED REDEMPTION ... .. 108,661 . 108,661 . 110,885 |. . 110,797 | 108,661 . 07/01/2050 .
..46591T-AC-8 | JP MORGAN MTG TR 2020-2 CL A3 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 184,304 .. 184,394 ..188,744 |. ..188,574 |. .184,3%4 . 07/01/2080 .
..46652F-AC-4 | JP MORGAN MTG TR 2020-4 CL A3 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... . 8,381 .8,608 |. . 11/01/2050 .
..46653J-BK-6 | JP MORGAN MTG TR 2020-5 CL A13 144A . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... 64,747 66,770 |. . 12/01/2080 .
..46653J-BM-2 | JP MORGAN MTG TR 2020-5 CL A15 144A ...........|....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ...64,747 ...66,446 |.... . 12/01/2050 .
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..46653J-AC-5 | JP MORGAN MTG TR 2020-5 CL A3 144A .... . 06/01/2023 . | SCHEDULED REDEMPTION ... |.... oo |, 86,329 ...86,329 ...89,027 |............88,8%4 |.... ...(2,565) |. ..86,329 |.. .. 1,131 |. 12/01/2050 .

.(3,485) |.
(1,498) |
.. (4,748) .

..46591X-BT-1 | JP MORGAN MTG TR 2020-7 CL A15 144A .. 06/01/2023 . | SCHEDULED REDEMPTION ...
..46591V-AC-3 | JP MORGAN MTG TR 2020-INV CL A3 144A . 06/01/2023 . | SCHEDULED REDEMPTION ...
..46652K-BK-4 | JP MORGAN MTG TR 2020-INV2 CL A13 144A ....... |..cccen . 06/01/2023 . [ SCHEDULED REDEMPTION ...

.. 159,527
74,519

.. 159,527
... 74,519
17,417

...47,063

..163,266 |.
76,569 |.

..163,012 |.
76,018 |.

.169,527 2,198 |. 01/01/2051 .
1,213 . 08/01/2050 .

2,358 |. 10/01/2050 .

..46652K-BM-0 | JP MORGAN MTG TR 2020-INV2 CL A15 144A ....... |....... . 06/01/2023 . [ SCHEDULED REDEMPTION ... ... (780) | . 10/01/2050 .
..465921-BP-0 | JP MORGAN MTG TR 2021-12 CL A15 144A ......... |..ceeen . 06/01/2023 . [ SCHEDULED REDEMPTION ... ..239,107 ... (126) | . 02/01/2052 .
..46592X-BP-8 | JP MORGAN MTG TR 2021-13 CL A15 144A ......... |....... . 06/01/2023 . [ SCHEDULED REDEMPTION ... |.... 381,824 |...........380,004 [...........380,360 [oooerriiiins |oeeennnis 1,464 |. . 04/01/2052 .
..466530-BP-9 | JP MORGAN MTG TR 2021-14 CL A15 144A ......... |..ceees . 06/01/2023 . [ SCHEDULED REDEMPTION ... [.... 309,814 |...........305,796 [...........306,365 [.....ccoviiinns |oeriunnnns 3,449 |. . 05/01/2052 .
..46592K-BL-5 | JP MORGAN MTG TR 2021-3 CL A15 144A ...........|..ccce. . 06/01/2023 . [ SCHEDULED REDEMPTION ... 330,260 ... (8,703) . . 07/01/2051 .
..46652V-BN-4 | JP MORGAN MTG TR 2021-4 CL A15 144A ........cc. | .eeeees . 06/01/2023 . [ SCHEDULED REDEMPTION ... 282,986 ...(2,094) |. . 08/01/2051 .
..46592T-BP-7 | JP MORGAN MTG TR 2021-8 CL A15 144A .......... |....... . 06/01/2023 . [ SCHEDULED REDEMPTION ... |.... 134,312 ... (736) | . 12/01/2051 .
..466247-VG-5 | JP MORGAN MTG TRUST 2005-S2 CL 2A14 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. [. ..165,418 X K ..3,801 I . 09/01/2035 .
..46647P-AP-1 | JPMORGAN CHASE & CO SR NT FRN .. 04/23/2023 . | CALLED @ 100.000 ..3,750,000 4 011 638 |. 3 786 290 |. .. (29,563) |. (6,728) . . (6,728) |.. . 04/23/2024 .
..46647P-AQ-9 | JPMORGAN CHASE & CO SR NT FRN 04/23/2023 . | CALLED @ 100.000 .. E . 150,000 . 151,188 |. . 150,186 |. (150) |. ... (36) | ... (36)).. . 04/23/2024 .
..46647P-DK-9 | JPMORGAN CHASE & CO SUB R . 05/30/2023 . [J P MORGAN SEC INC ...... 000,000 .5,000,000 |.... 38,900 |........ 38,900 . 09/14/2033 .
..46652H-BK-1 | JPMORGAN WLTH MGMT 2020-ATR1 CL A13 144A ... |....... . 06/01/2023 . [ SCHEDULED REDEMPTION ... ..192,003 |.... . 02/01/2050 .
..46652H-BM-7 | JPMORGAN WLTH MGMT 2020-ATR1 CL A15 144A ... |....... . 06/01/2023 . [ SCHEDULED REDEMPTION ... ...31,042 |.... . 02/01/2050 .
..46652H-AC-0 | JPMORGAN WLTH MGMT 2020-ATR1 CL A3 144A ..... |....... . 06/01/2023 . [ SCHEDULED REDEMPTION ... . 02/01/2050 .
..46673*-AA-7 | JRD HOLDINGS LLC 20 PROPERTY CTL ......cccvveees | veeenns . 06/15/2023 . [ SCHEDULED REDEMPTION ... . 12/15/2041 .

15 462,235 |..
....378,173 |..

.123,233 |..
99,776

15 449,842 |....
...373,169 |....

..485170-BA-1 | KANSAS CITY SOUTHERN CO GUARNT .........cccovir |eeeeenn . 04/19/2023 . [EXCHANGE .. 15 462,235 |....... 15,599,000 |....... 15 227 610 |....
..485170-BC-7 | KANSAS CITY SOUTHERN CO GUARNT ...........cccce |eeeeenn . 04/19/2023 . [ EXCHANGE .. e foee L BTBATE e 375,000 |........... 373,133 |....
..482590-AA-3 | KDP CTL PASS THRU ...ooooiiiiiieiiiiiiiiieiciiiis [ eeeeens . 06/10/2023 . [ SCHEDULED REDEMPTION ... [.... e foenennn 123,233 123,233
..491674-BN-6 | KENTUCKY UTILITIES CO 1ST MTG SER KENT . 06/15/2023 . | MORGAN STANLEY CPTL .... .. 102,167 . 100,000

.. 186,863 |. 06/01/2026 .
..... 6,738 |. 11/15/2069 .
.. 1,921 |. 06/24/2037 .
1,363 . 04/15/2033 .

..49177J-AN-2 | KENVUE INC CO GUARNT 144A .... 06/20/2023 . | WELLS FARGO BANK, N.A. .. 152,738 . 150,000 X .149,040 1,894 . 03/22/2053 .
..49338C-AD-5 |KEYSPAN GAS EAST CORP SR NT 144A . 06/30/2023 . | MORGAN STANLEY CPTL . ..503,810 . 500,000 . 500,000 | 500,000 9,907 |. 03/06/2033 .
..49456B-AF-8 | KINDER MORGAN INC/DELAWA CO GUARNT . . 05/31/2023 . [CITIGROUP GLBL MKT INC ..981,340 ..1,000,000 ..1,017,510 |. ..999,868 .1,011,869 .21,619 |. 06/01/2025 .

. . (30,529) |

. 04/17/2023 .  SCHEDULED REDEMPTION .. U
... |- 0471772023 . | SCHEDULED REDEMPTION ...
....... . 06/27/2023 . [BANK OF AMERICA NA .....

..48249V-AN-1 | KKR FIN CLO 2013-1A CL A1R 144A .....
..482500-AK-3 | KKR FINANCIAL CLO LTD 11- CL AR 144A .

711,247
.. 114,645

. 700,877 | . 701,111

K .20,574 |. 04/15/2029 .
. 112,456 |

2,592 |. 01/15/2031 .

..482480-AM-2 | KLA CORP SR NT . 2,458,700 2,477,275 |.... . 07/15/2052 .
.. 12743*-AA-5 | KROGER 28 STORE CTL SER A-1 SEC .. . 06/10/2023 . [ SCHEDULED REDEMPTION ... .. 198,519 ..198,519 |.... .198, .. . 04/10/2046 .
..48270C-AA-3 | KST ELECTRIC POWER SR SEC NTS .. . 06/30/2023 . [ SCHEDULED REDEMPTION ... .. 469,533 ..469,533 |. .469,533 . 12/31/2037 .
..12730*-AA-0 | KUM & GO DES MOINES 1A CTL SR NT 06/15/2023 . | SCHEDULED REDEMPTION ... .. 147,583 .. 147,583 |. 147,583 . 09/15/2045 .
..50547V-AC-0 | LAC FUNDING ABS 2021 A-R .. 04/15/2023 . | SCHEDULED REDEMPTION . .. 393,276 ..393,276 | .393,276 . 12/31/2035 .
..505588-BF-9 | LACLEDE GAS CO 1ST MTG .. - |- 06/26/2023 . [ TRANSFER TO SA .. . 1,998,079 2 000 000 .1,998,032 |. .1,998,079 . 06/01/2036 .
..50204N-AA-6 | LCM LTD PARTNERSHIP 39A- . 06/26/2023 . | APC DIRECT . 5,001,500 ..5,000,000 .4,9%,389 . 10/15/2034 .
..50197@-AA-4 | LCPA TAXABLE LEASE REV CTL . 06/10/2023 . [ SCHEDULED REDEMPTION ... L4574 . 45,724 . 1171072041 .
..863500-US-4 | LEHVAN XS TR 2005-8N CL 3A1B ....eevveieeeeiis | e . 06/01/2023 . [ SCHEDULED REDEMPTION ... .. 110,331 . 11/01/2035 .
..526057-CV-4 | LENNAR CORP CO GUARNT ............ 05/31/2023 . | BARCLAYS CAPITAL INC .. (50,489) |. . (27,181) | . 06/15/2027 .
..53079E-BE-3 | LIBERTY MUTUAL GRP INC CO GUARNT 144A 06/15/2023 . | MATURED K U . 06/15/2023 .
..53079E-BL-7 |LIBERTY MUTUAL GRP INC CO GUARNT 144A 04/20/2023 . | VARIOUS ... . 200,000 . 200,000 |. . (79,813) | . 02/01/2061 .
..502084-A*-7 |LMRK ISSUER CO, LLC ABS . 06/30/2023 .  SCHEDULED REDEMPTION ... 119,946 |... 119,946 |.... . 01/14/2027 .
..50209L-AA-5 | LMRK ISSUER CO. LLC 2018-1A CL C 144A ... . 05/15/2023 . [ SCHEDULED REDEMPTION ... [.....cooovveeeeenn [.nnn. 18,504,832 [ 18,504,832 |....... 18,499,593 |.... . 06/15/2048 .
..53048N-AA-1 | LOANPAL SOLAR LTD 2020-3GS CL A 144A . . 06/20/2023 .  SCHEDULED REDEMPTION ... .. 195,355 ..195,204 |. . 12/20/2047 .
..53048P-AA-6 | LOANPAL SOLAR LTD. 2021-1GS CL A 144A ... . 06/20/2023 . [ SCHEDULED REDEMPTION ... . 01/20/2048 .
..53048Q-AA-4 | LOANPAL SOLAR LTD. 2021-2GS CL A 144A . 06/20/2023 .  SCHEDULED REDEMPTION ... . 03/20/2048 .

..540544-AA-1 |LOGAN CLO I LTD 2021-2A CL A 144A .... . 04/01/2023 . [VARIOUS ......occvvveeeenn. . 01/20/2035 .
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..543064-AA-7 | LONGITUDINAL 2 PAMPI FDG B V SR SEC . 04/30/2023 . | SCHEDULED REDEMPTION ... . 10/31/2033 . |2.CPL ....
..546676-AZ-0 |LOUISVILLE GAS & ELEC 1ST MTG SER LOU ........ [....... . 06/15/2023 . | MORGAN STANLEY CPTL .... |.... 23,73 |..........3,73% . 04/15/2033 . [1.F FE ....
..548661-EF-0 |LOWE'S COS INC SR NT . 06/21/2023 . | ROYAL BANK OF CANADA ... |.... . (78,515) |....... (73,515) . 04/01/2062 . [2.A FE ....
..53948K-AA-7 | LPSLT 2020-2GF CL A 144A . 06/20/2023 . | SCHEDULED REDEMPTION ... | . 07/20/2047 . (1.F FE ....
..54929-AA-6 | LUCANIA FUNDING LLC 2021A-1 ....eevvvvvemnnnnnnnn [ eeeeenn . 04/17/2023 . | SCHEDULED REDEMPTION ... . I . . . 06/30/2038 . [1.G FE ....
..502478-AA-4 |LV STADIUM EVENTS CO SER A ...vovovvvcecennenes . 06/30/2023 . | SCHEDULED REDEMPTION ... .. 451,448 451,448 451,448 |...........451,448 |.... ...451,448 |.. . 06/30/2045 . [2.A PL ...
..55821U-AA-2 | MADISON PARK FDG LTD 2021-48A CL A 144A . 06/22/2023 . | APC DIRECT . 4,687,903 ..4,730,000 .. 4,692,495 |. . 4,636,648 K .4,696,621 . (8,718) .. . 04/19/2033 . [1.A FE ....
..55819G-AL-3 |MADISON PK FD CLO 2019-34A CL AR 144A ........ . 06/22/2023 . | APC DIRECT ..5,622,506 |........ 5,675,000 |........ 5,640,950 [..vvvviivvninninnnn o [n2,200 | 2,209 [ [, 5,643,159 |.. (20,653) . 04/25/2032 . (1.A FE ....
..55819J-AN-3 | MADISON PK FNDG 2019-33A CL AR 144A ... . 05/23/2023 . | SANTANDER US CPTL .....o. |oeeeeeeeeeiiininenns [o0eeeeen. 985,000 |o.eeeees 1,000,000 975,430 |.... ... 978,707 |.. .6,293 . 10/15/2082 . [1.A FE ....
..55003V-AE-3 | MAGALLANES INC CO GUARNT 144A .. 05/01/2023 . [EXCHANGE .. ..1,500,000 1,486,485 |. K . 1,490,765 . 03/15/2025 . [2.C FE ....
..55903V-AG-8 | MAGALLANES INC CO GUARNT 144A 05/01/2023 . | EXCHANGE 20,000,000 .20,000,000 .20,000,000 |. 20,000,000 |. 20,000,000 . 03/15/2027 . [2.C FE ....
..55003V-AJ-2 | MAGALLANES INC CO GUARNT 144A 05/01/2023 . | EXCHANGE .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. K .5,000,000 . 03/15/2029 . [2.C FE ....
..55903V-AL-7 |MAGALLANES INC CO GUARNT 144A .. . 05/01/2023 . | EXCHANGE ......oovvvvvvnnne Jooveniiiiiiiinennns | 14,523,872 |....... 15,000,000 |....... 14,490,550 |....... 13,555,978 [......oevvunnnnn [0 967,894 | | 967,894 | [ 14,523,872 |.. . . 03/15/2082 . [2.C FE ....
..55903V-AN-3 | MAGALLANES INC CO GUARNT 144A .. . 05/01/2023 . |EXCHANGE .....ovvvvvvvvnnnn Jovveeeiiiieneeeeenns | 5,225,000 |........ 5,225,000 |........ 5,225,000 |........ 5,225,000 [vvvvvvvrvnnnnnn forviiiiiiiiiiis e e e e 5,225,000 |.. ...165,647 |. 03/15/2042 . [2.C FE ....
..55003V-A0-6 | MAGALLANES INC CO GUARNT 144A .. . 05/01/2023 . | EXCHANGE ......ovvvvvvvnnns Jooveiiiiiiiiinenns | 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..ovvvvviiiiiinn fovvvvvnvnininnne forvniiiiiis fo e e 10,000,000 |.. ...322,741 |. 03/15/2052 . [2.C FE ....
..55952Y-AP-2 | MAGNETITE CLO LTD 2014-8A CL AR2 144A ........ . 04/17/2023 . | SCHEDULED REDEMPTION ... TR 4,134 . .. 4,134 .. ....60 |. 04/15/2031 . [1.A FE ....
..55053T-AS-6 | MAGNETITE CLO LTD 2016-18A CL AR2 144A . . 05/15/2023 . | SCHEDULED REDEMPTION . .. 104,649 .104,649 . 11/15/2028 . [1.A FE ....
.. 56954H-AN-2 | MAGNETITE CLO LTD 2019-22A CL BR 144A . 06/22/2023 . | APC DIRECT . 3,736,831 . 3,724,920 . 04/15/2031 . [1.C FE ....
..56607F-AA-3 | MARBLE PT CLO XI 2017-2A CL A 144A ... . 04/18/2023 . | SCHEDULED REDEMPTION ... ..288,119 ....288,119 |.. . 12/18/2030 . [1.A FE ....
..55280M-AA-4 | MAS GA LFG LLC SR NT SER 2015 144A ............ [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... .502,79% |.. . 12/01/2035 . |3.CPL ....
..57456#-AB-1 |MAS RNG HOLDINGS LLC SEC SER B ......ccoeeeeeees [eeennn . 06/20/2023 . | SCHEDULED REDEMPTION ... . 12/31/2039 . |2.CPL ....
. 81786@-AA-6 | MASCO CORPORATION CTL PTC SER A1 .........cceees [oennnn . 06/15/2023 . | SCHEDULED REDEMPTION ... |.... . 05/15/2082 . (1.D PL ....
..57643L-LF-1 |MASTER ASSET BACKED SEC TR 2005-AB1 CLAG ... . |- 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . . 11/01/2035 . [1.A FM ...
..57643L-NI-2 | MASTER ASSET BACKED SEC TR 2006-AB1 A3B . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 136,888 |.... , . 02/01/2036 . [2.C FM ....
..57643L-NX-0 |MASTER ASSET BACKED SEC TR 2006-AB1 A4 .... 06/01/2023 . | SCHEDULED REDEMPTION ... .7,542 | 7,542 . 02/01/2036 . [2.C FM ...
..57643\-LE-2 | MASTER ASSET SECURITIZATION 2005-2 CL1AS 06/01/2023 . | SCHEDULED REDEMPTION ... K .3,309 | . 3,362 . 11/01/2035 . [1.A FM ...
..581557-BE-4 | MCKESSON CORP SR NT 06/16/2023 . [ TENDER @ 98.746 . 23,538,084 .23,837,000 .23,826,575 |. 23,837,000 |. K 23,836,077 . 03/15/2024 . [2.A FE ....
..56276V-AG-7 | MDC-GMTN B.V. CO GUARNT 144A ... . 05/31/2023 . | VARIOUS 18,012,800 |...... 18,000,000 |....... 17,925,480 |....... 17,952,411 [ovvvniiininnin [l 3,001 e 3,091 | [, 17,955,502 |.. ...440,000 |. 11/07/2028 . [1.C FE ....
..55204#-AJ-4 | MDU ENERGY CAPITAL SERD SRNT .......ceeennns . 05/15/2023 . |MATURED .......cevvvvvnnnnnn |oene . 6,000,000 ..6,000,000 ..6,000,000 |........6,000,000 |.... .6,000,000 |.. 109,500 |. 05/15/2023 . [2.B ........
..048770-AB-0 | MEADOW CREEK PROJECT ATLANTIC OK SR SEC 06/30/2023 . | SCHEDULED REDEMPTION . . 886,568 . 886,568 |. . 886,568 |. 886,568 .21,189 | 12/31/2037 . 2.C PL
..55306#-AA-0 | MEC HOLDINGS LLC SEC .. 06/30/2023 . | SCHEDULED REDEMPTION ... ..227,540 |. .227,540 3,299 |. 05/31/2039 . |2.B PL
..58549K-BM-2 | MELLO MTG CAP ACC 2021-INV1 CL A15 144A 06/01/2023 . | SCHEDULED REDEMPTION ... ..105,455 |. .104,528 1,239 |. 06/01/2051 . |[1.A .
..585495-BN-3 | MELLO MTG CAP ACC 2021-MTG1 CL A19 144A ... 06/01/2023 . | SCHEDULED REDEMPTION ... ..245,762 |. 2,902 |. 04/01/2051 . |1.A .
..58768P-AB-0 | MERCEDES-BENZ AUTO RCV 2022-1 CL A2 .. 06/15/2023 . | SCHEDULED REDEMPTION ... |. . 10/15/2025 . [1.A FE .
..59020U-2H-7 |MERRILL LYNCH 2005-A9 CL 2ATE .......eevvvvennnn [ereeenn . 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 12/01/2035 . [1.A FM .
..59020U-SH-9 | MERRILL LYNCH MTG INVESTO 2005-A2 CL A1 ..... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2035 . [1.A FM .
..59020U-SJ-5 |MERRILL LYNCH MTG INVESTO 2005-A2 CL A2 ..... [....... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2035 . [1.A FM .
..59020U-HL-2 | MERRILL LYNCH MTG INVS 2004-A3 CL 4A1 ........ [..oceen . 06/01/2023 . | SCHEDULED REDEMPTION ... . .. . 05/01/2034 . [1.A FM .
..59217G-CK-3 |MET LIFE GLOB FUNDING | SR SEC 144A .......... [....... . 06/01/2023 . | GOLDMAN, SACHS & CO ... 5,161,213 |.. . 09/19/2027 . (1.D FE .
..50183%-AA-3 | METROPARK GROUND LEASE CTL SR NT SER A ....... [....... . 06/15/2023 . | SCHEDULED REDEMPTION ... ....599 |.. . 08/15/2085 . (1.D PL ....
..552747-AA-5 |MFRA TR 2021-INV1 CL A1 144A . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... 125,883 |.. . 01/01/2056 . [1.A FE ....
..552747-AB-3 |MFRA TR 2021-INV1 CL A2 144A ... . 06/01/2023 . | SCHEDULED REDEMPTION ... ..62,97 |.. . 01/01/2056 . (1.B FE ....
..552747-AC-1 |MFRA TR 2021-INV1 CL A3 144A 06/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2056 . [1.E FE ....
..552732-AB-5 |MFRA TR 2021-INV2 CL A2 144A 06/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2056 . [1.C FE ....
..552732-AC-3 |MFRA TR 2021-INV2 CL A3 144A 06/01/2023 . | SCHEDULED REDEMPTION ... |. . | . 11/01/2056 . [1.F FE ....
..595112-CA-9 | MICRON TECHNOLOGY INC SRNT .....oooeeeeeeeeeeens [ . 05/18/2023 . | VARIOUS ...ovvvvvvvvnnnnees (4,014)]........ (4,014) . 04/15/2028 . [2.C FE ....
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..59801M-AL-2 | MIDOCEAN CREDIT CLO 2018-8A CL A1R 144A . 05/22/2023 . | SCHEDULED REDEMPTION ... ... 11,268 ...11,268 L 11,187 .81 .. 11,268 |.. ...333 |. 02/20/2031 . [1.A FE ....
..60040#-AA-0 | MILLENNIUM PIPELINE CO LLC SER SEC SER A . |- 06/30/2023 . [ SCHEDULED REDEMPTION . ..582,016 ..582,016 ..582,016 |. .582,016 o 16,511 |. 06/30/2027 . (1.6 Z .....
..60687Y-BF-5 |MIZUHO FINANCIAL GRP SR NT . 05/04/2023 . |MIZUHO SEC USA INC . 1,487,775 ..1,500,000 .1,505,179 |. . (3,480) .1,501,699 . (13,924) |. . 15,409 |. 07/10/2024 . [1.G FE ....
..60687Y-CM-9 | MIZUHO FINANCIAL GRP SR NT ... . 06/07/2023 . | TORONTO DOMINION ... 10,098,000 10,000,000 K 10,000,000 [.vvvvvvrvrvninns forvvvvnnnnnninnn forviiiiiis fo K 10,000,000 418,876 |. 09/13/2033 . |1.G FE ....
..61748H-AR-2 | MORGAN STAN MTG LOAN T 2004-5AR CL 3A1 ....... . 06/01/2023 . | SCHEDULED REDEMPTION ... |oeevevvvreiinnnnnns Jovveeeeennn 7,271 e 7,271 s 6,622 |............. 7,008 [oeeveevevrinnnne oo 263 oo e 263 e e 7,211 |.. . 07/01/2034 . [1.A FM ...
..61748H-CZ-2 | MORGAN STANLEY MTG LN TR 2004-4 CL 1A3 ....... . 06/01/2023 . | SCHEDULED REDEMPTION ... ....9,265 |.... .9,003 |.. . 08/01/2034 . [1.A FM ...
..61748H-PV-7 | MORGAN STANLEY MTG LN TR 2005-7 CL 7A10 . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... . 11/01/2035 . [1.A FM ...
..61748H-B0-3 | MORGAN STANLEY MTG LOAN T 2004-6AR CL 3A ... . 06/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A FM ...
..61748H-JC-6 | MORGAN STANLEY MTG LOAN TR 2005-1 CL 3A3 06/01/2023 . | SCHEDULED REDEMPTION ... |. . 03/01/2035 . [1.A FM ....
..61749J-AV-8 | MORGAN STANLEY MTG LOAN TR 2006-7 5A5 06/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 06/01/2036 . [1.A FM ....
..61748H-HX-2 | MORGAN STANLEY MTG TR SER 2005-1 CL 1A6 06/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2035 . [1.A FM ....
..61773%-AB-3 | MORONGO TRANSMISSION SEC SER B ......evvvvvvvens [eeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 07/12/2061 . [1.G PL ....
..61773%-AA-5 | MORONGO TRANSMISSION SER A SEC .....ovvvvvvvvens [ereennn . 06/30/2023 . | SCHEDULED REDEMPTION ... . 07/12/2051 . [1.G PL ....
..61946N-AB-4 | MOSAIC SOLAR LOANS LLC 2020-1A CL B 144A ... |....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 04/20/2046 . [1.F FE ....
..61947D-AB-5 |MOSAIC SOLAR LOANS LLC 2021-1A CL B 144A ... |....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 12/20/2046 . (1.G FE ....
..61946R-AB-5 |MOSAIC SOLAR LOANS LLC 2021-2A CL B 144A .... |....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 04/22/2047 . (1.G FE ....
..61946T-AB-1 |MOSAIC SOLAR LOANS LLC 2021-3A CL B 144A .... |....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 06/20/2052 . (1.G FE ....
..619460-AB-7 |MOSAIC SOLAR LOANS LLC 2022-1A CL B 144A .... |....... . 06/20/2023 . | SCHEDULED REDEMPTION ... . 12/20/2038 . (1
..61946U-AB-8 |MOSAIC SOLAR LOANS LLC 2022-2A CL B 144A .... |....... . 05/20/2023 . | SCHEDULED REDEMPTION ... 410,546 405,853 |.......... 406,001 .410, . 01/21/2053 . (1
..61946K-AB-0 | MOSAIC SOLAR LOANS LLC 2022-3A CL B 144A .... 06/20/2023 . | SCHEDULED REDEMPTION ... ..840,492 ..822,027 |. ..822,087 .840,492 . 06/20/2063 . (1
..61945V-AB-7 |MOSAIC SOLAR LOANS LLC 2023-1A CL B 144A 06/20/2023 . | SCHEDULED REDEMPTION . ..205,013 ..204,851 |. . .205,013 | . 06/20/2053 . (1
..620076-BL-2 | MOTOROLA SOLUTIONS INC SR NT 05/30/2023 . [ SOCIETE GENERALE ... ..5,000,000 ..4,887,500 |. . 4,974,179 .4,936,970 . (33,570) |. . 02/23/2028 . |2
..553205-AC-9 |MP CLO IIl, LTD 2013-1A CL AR 144A . . 04/20/2023 . | SCHEDULED REDEMPTION ... 245,740 243,919 |...........244,030 |.... ....245,740 |.. .. . 10/20/2030 . (1
..55412¢-AA-0 | MPC FED WIND PTC MCF | LLC ABS ......eevvvvvvnns [ereennn . 04/17/2023 . | SCHEDULED REDEMPTION ... 1,595,023 |.... . 05/31/2026 . (1
..61913P-AA-0 |MTGIT TR 2004-1 CL A1 . |- 06/26/2023 . | SCHEDULED REDEMPTION ... ...39,118 |.... . 11/25/2034 . (1
..61913P-AP-7 |MTGIT TR 2005-1 CL 1A1 . 06/25/2023 . | SCHEDULED REDEMPTION ... . 02/25/2035 . (1
..55400E-AA-7 | MVW 2020-1 LLC 2020-1A CL A 144A 06/20/2023 . | SCHEDULED REDEMPTION ... . 10/20/2037 . (1
..56400V-AB-7 | MVW OWNER TR 2022-2A CL B 144A ... 06/20/2023 . | SCHEDULED REDEMPTION ... K . 10/21/2041 . (1
..G6390@-AB-2 | NAMPAK INTERNATIONAL LTD SER B SR NT . . 05/23/2023 . | EXCHANGE ..........ccevenen .11,122,940 11,122,940 |. 11,122,940 |. 11,122,940 . 05/28/2023 . (4
..P7077@-AH-7 |NASSAU AIRPORT DEV CO LTD SER A SR NT . 06/30/2023 . | SCHEDULED REDEMPTION ... ... 90,000 ...90,000 ...90,000 |. ...90,000 |. ..90,000 . 03/31/2035 .
..P7077@-AF-1 |NASSAU AIRPORT DEV CO LTD SR NT ........ . 06/30/2023 . | SCHEDULED REDEMPTION ... .. 120,000 . 120,000 . 120,000 |. . 120,000 |. 120,000 . 11/30/2033 .
..P7077@-AK-0 | NASSAU AIRPORT DEVELOPMENT SER C SR NT . 06/30/2023 . | SCHEDULED REDEMPTION ... 50,000 . 06/30/2035 .
..63681#-AA-8 |NATIONAL LOGISTICS AMAZON CTL PTC A1A 06/10/2023 . | SCHEDULED REDEMPTION ... |. .. 138,125 . 10/10/2042 . (1.D FE .
..637432-MT-9 | NATIONAL RURAL UTIL COOP SUB FRN [ [ . 06/26/2023 . | CALLED @ 100.000 ........ . 3,750,000 . 04/30/2043 . 2.A FE .
..63935C-AB-7 |NAVIENT STUDENT LN TR 2019-FA CL A2 144A .... |....... . 06/15/2023 . | SCHEDULED REDEMPTION ... ... 58,353 . 08/15/2068 . [1.A FE .
..63941J-AA-6 | NAVIENT STUDENT LN TR 2019-GA CL A 144A ..... |....... . 06/15/2023 . | SCHEDULED REDEMPTION ... ... 60,562 . 10/15/2068 . [1.A FE ....
..63942J-AA-5 |NAVIENT STUDENT LN TR 2021-CA CL A 144A . 06/15/2023 . | SCHEDULED REDEMPTION ... ... 13,462 I . 10/15/2069 . [1.A FE ....
..63942B-AA-2 | NAVIENT STUDENT LOAN TR 2021-A CL A 144A 06/15/2023 . | SCHEDULED REDEMPTION ... |. ..7,030 .7,030 7,029 |. 7,029 |. . 05/15/2069 . [1.A FE ....
..6413211-AN-8 | NEUBERGER BER CLO 2018-30A CL AR 144A ........ . 06/22/2023 . | APC DIRECT ................ 14,859,000 |....... 15,000,000 |....... 14,707,500 |....... 14,749,729 . 01/20/2031 . [1.A FE ....
..64131J-AL-0 | NEUBERGER BERMAN LTD 2017-25A CL AR 144A .... . 04/18/2023 . | SCHEDULED REDEMPTION ... ... 78,460 |... . . . . 10/18/2029 . [1.A FE ....
..64318@-AA-9 | NEW CARDINALS STADIUM LLC SR SEC NT A ........ . |- 06/30/2023 . [ SCHEDULED REDEMPTION ... .. 436,838 K . 06/30/2032 . (2.B PL ....
..643528-AF-9 | NEW CENTURY ALT MTG 2006-ALT1 CL AF6 ... . |- 06/01/2023 . [ SCHEDULED REDEMPTION ... ... 11,028 . ... (7,986) | . 11,028 . 07/01/2036 . [1.A FM ...
..65023T-AJ-1 | NEWARK BSL CLO 1 2016-1A CL A1R 144A . . 04/27/2023 . | SCHEDULED REDEMPTION ... .. 405,305 ..405,305 K .7,334 | . 12/21/2029 . (1.A FE ....
..65412V-A*-7 | NIGHTHAWK SOLAR FUNDING LLC SEC .......ccceeeees [eeennn . 06/30/2023 . | SCHEDULED REDEMPTION ... 335,178 335,178 |.... . 12/31/2043 . |2.CPL ....
..65412V-AA-4 | NIGHTHAWK SOLAR FUNDING LLC SEC ......ccceeeeees [ereenn . 06/30/2023 . | SCHEDULED REDEMPTION ... 432,970 432,970 |...........432, 432, . . 09/30/2044 . |2.CPL ....
..65535H-BE-8 | NOMURA HLDGS INC SR NT .|D..... . 05/17/2023 . | MORGAN STANLEY CPTL ... .... 500,000 .... 500,000 |.......... 500,000 |.... 500,000 |.. (7,055)|........ (7,055) . 07/03/2025 . [2.A FE ....
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..65563#-AA-6 | NORDIC HELIUM FUNDING, LLC CL A ABS .........c. [ceeennn . 05/03/2023 . | SCHEDULED REDEMPTION ... 172,162 ... 172,162 |.. 3,838 |. 02/28/2082 . [1.G PL ....
..65563#-AB-4 |NORDIC HELIUM FUNDING, LLC CL B ABS 05/03/2023 . | SCHEDULED REDEMPTION ... ....215 .215 ....215 | .215 . 02/28/2032 . (4.B PL ....
..666807-BS-0 | NORTHROP GRUMMAN CORP SR NT ....... 04/25/2023 . [BANK OF AMERICA NA ..... . 5,012,500 ..5,000,000 .4,984,5% |. .4,985,172 . 05/01/2030 . [2.A FE ....
..62046A-AA-2 |NP SPE || LLC 2016-1A CL A1 144A ......cccooes [oeeennn . 06/20/2023 . | SCHEDULED REDEMPTION ... ..264,710 |.... . 04/20/2046 . [1.G FE ....
..62947A-AF-0 |NP SPE X LP 2021-1A CL A1 144A .....oovvvvevenns [eeeenn . 05/19/2023 . | SCHEDULED REDEMPTION ... ...10,626 |.... . 03/19/2051 . [1.F FE ....
..629400-AA-3 |NSG HLDGS LLC/NSG HLD SEC 144A .......cccovvinn [oeeenn . 06/15/2023 . | SCHEDULED REDEMPTION ... .2,361,173 |.... . 12/15/2025 . |2.C FE
..67389M-AC-5 | OAKS MTG TR SER 2015-1 CL A3 144A ............. [t . 06/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2046 . [1.A ........
..67400A-AC-6 | OAKS MTG TR SER 2015-2 CL A3 144A ............. [.oeens . 06/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2045 . [1.A ........
..67502#-AA-6 | OCEAN SPRAY CTL SER A-1 ....ooooeeriiiiii [onnn . 06/15/2023 . | SCHEDULED REDEMPTION ... . . . 08/15/2036 .
..67647E-AU-1 | OCEANVIEN MTG TR 2021-5 CL A19 144A 06/01/2023 . [ SCHEDULED REDEMPTION . .. 307,289 3,631 |. 10/01/2061 .
..67113L-AL-0 | OCP CLO LTD 2019-17A CL A1R 144A D..... . 06/26/2023 . | APC DIRECT ................ . 3,940,800 .3,909,781 |.... 24,301 .. 160,004 |. 07/20/2032 .
..67590R-AY-1 | OCTAGON LOAN FDG LTD 2014-1A CL ARR 144A .... [D..... . 06/22/2023 . | APC DIRECT ................ .4,988,803 |.... ..14,3%9 186,226 |. 11/18/2031 .
..R7000*-AA-4 | ODAL VINDKRAFTVERK AS SEC .......... B . 06/30/2023 . | SCHEDULED REDEMPTION . K 65,584 |. . (6,128) .. 1,445 |. 06/30/2042 .
..677730-A@-2 |OHIO VALLEY ELEC SR NT SER 2007-8 . |- 06/15/2023 . [ SCHEDULED REDEMPTION ... 76,577 76,577 |. (4 O e e O O Oy (- Y O (SR R .. 2,489 |. 06/15/2040 .
..068026-AA-0 | OILERS ENTERTAINMENT GROUP CA CORP SEC . 06/30/2023 . | SCHEDULED REDEMPTION ... .. 117,583 122,771 .. 117,583 |. 122,771 . (5,188) . (5,188) |.. 2,655 |. 06/30/2051 .
..68241F-AA-0 | ONE LINCOLN STREET 2004-C3 CL A1 144A ... 06/11/2023 . | SCHEDULED REDEMPTION ... .. 972,879 933,733 ..971,431 .972,879 .26,568 |. 10/11/2030 .
..67113X-AU-4 | ONSLOW BAY FIN LLC 2021-J1 CL A19 144A . 06/01/2023 . | SCHEDULED REDEMPTION ... .. 167,546 ..168,829 |. . 168,696 |. .167,546 2,039 |. 05/01/2051 .
..P8711*-AA-4 | OPAIN SA SR SEC ..... . 06/15/2023 . | SCHEDULED REDEMPTION ... ,842,454 | 1,842,454 |. . 1,842,454 woo. |- 12/15/2026 . (3.
..68389X-CF-0 | ORACLE CORP SR NT ...oovvviviiiiiiiiiiiiiiiiiieeeees [ . 06/22/2023 . | BANK OF AMERICA NA ..... ..608, 509,214 |...........599,249 |.... ....509,368 |.. . 11/10/2025 . |2.B FE
..69145A-AB-4 | OXFORD FIN FNDG TR 2019-1A CL A2 144A ........ [....... . 06/15/2023 . | SCHEDULED REDEMPTION ... 1,421,371 . .1,421,371 |.... 1,421,371 . 02/15/2027 . (1.F FE .
..69144A-AA-7 | OXFORD FIN FNDG TR 2020-1A CL A2 144A 06/15/2023 . | SCHEDULED REDEMPTION ... .. 475,879 ..475,879 477,412 | .475,879 . 02/15/2028 . [1.F FE .
..R7000#-AA-0 | OYFJELLET WIND AS PROJECT ROCK SEC .... . 06/30/2023 . | SCHEDULED REDEMPTION ... .. 161,817 . 161,817 . K . 161,817 |. 175,968 . 09/14/2045 . [2.C PL
..67108F-AN-6 | 0ZLM FUNDING LTD 2013-4A CL A1R 144A . . 04/24/2023 . | SCHEDULED REDEMPTION ... ..819,300 ..819,300 . 808,664 |. . 810,711 .819,300 . 10/22/2030 . [1.A FE .
..67109U-AS-1 | 0ZLM LTD 2015-11A CL A1R 144A . . 05/01/2023 . | SCHEDULED REDEMPTION ... |. . 2,586,815 ..2,586,815 ..2,563,013 |. .2,576,538 |. .2,586,815 . 10/30/2030 . (1.A FE .
..67111N-AA-2 | 0ZLM LTD 2017-17A CL A1 144A . 04/20/2023 . | SCHEDULED REDEMPTION ... 1,569,280 |. .1,570,734 . 1,506,332 . 07/20/2030 . (1.A FE .
..67112A-AA-9 | 0ZLM LTD 2017-21A CL A1 144A . 04/20/2023 . | SCHEDULED REDEMPTION ... 70,888 |. . 01/20/2031 . [1.A FE .
..67111V-AC-0 | 0ZLM LTD 2018-22A CL A1 144A ... . . 04/17/2023 . | SCHEDULED REDEMPTION . 26,357 |. . 01/17/2031 . [1.A FE .
..69410*-AN-9 | PACEWELL 3 LLC ABS SER 2018-1 CLASS A-10 . 05/10/2023 . | VARIOUS 97,883 |. . 11/12/2031 . (1.E ........
..69410T-AA-3 | PACEWELL 8 TR 2023-1 CL A 144A ................. . 05/10/2023 . | SCHEDULED REDEMPTION ... ...20,420 |.... . 02/10/2043 . [1.A FE .
..697020-AA-6 | PALMER SQ LN FD LTD 2022-5A CL A1 144A ....... . 04/17/2023 . | SCHEDULED REDEMPTION ... ...51,556 |.... . 01/15/2031 . [1.A FE .
..69701E-AA-4 | PALMER SQ LN FDG LTD 2020-1A CL A1 144A . 05/22/2023 . | SCHEDULED REDEMPTION ... 43,186 |. . 02/20/2028 . [1.A FE
..697028-AA-9 | PALMER SQ LN FDG LTD 2021-3A CL A1 144A . 04/20/2023 . | SCHEDULED REDEMPTION ... ..243,141 ..242,534 |. ..243,141 .243,141 . 07/20/2029 . (1.A FE .
..69702D-AA-5 |PALMER SQ LN FNDG LTD 2021-2A CL A1 144A .... . 05/22/2023 . | SCHEDULED REDEMPTION ... 222,961 22,177 |...........222,961 [.... .222,%1 |.. . 05/20/2029 . (1.A FE .
..69702H-AA-6 | PALMER SQ LN FNDG LTD 2021-4A CL A1 144A .... . 04/17/2023 . | SCHEDULED REDEMPTION ... 159,275 169,275 |...........159,275 |.... ....159,275 |.. . 10/15/2029 . [1.A FE .
..69703P-AA-7 | PALMER SQUARE CLO LTD 2018-1A CL A1 144A .... . 06/22/2023 . | APC DIRECT ..5,000,000 .. 4,923,550 |. . 4,928,564 |. . 4,034,182 . 04/18/2031 . [1.A FE .
..697021-AA-5 | PALMER SQUARE CLO LTD 2022-5A CL A 144A . 06/23/2023 . [ APC DIRECT .15,000,000 .15,000,000 |. 15,000,000 |. 15,000,000 . 10/20/2035 . [1.A FE .
..69701Y-AA-0 | PALMER SQUARE LTD 2021-1A CL A1 144A ......... . 04/20/2023 . | SCHEDULED REDEMPTION ... ... 146,486 |.... ... 147,462 |.. . 04/20/2029 . (1.A FE .
..69915X-AL-0 | PARALLEL LTD 2017-1A CL A1R 144A . 04/20/2023 . | SCHEDULED REDEMPTION ... ....337,184 |.. . 07/20/2029 . (1.A FE .
..700162-AJ-9 |PARK AVE INST ADV 2016-1A CL A1R 144A . 06/23/2023 . | APC DIRECT . 4,934,543 . 08/23/2031 . [1.A FE .
..708696-CA-5 | PENNSYLVANIA ELEC CO SR NT 144A ..... . |- 06/13/2023 . | BARCLAYS CAPITAL INC .. 444,807 |...........450,000 |...........448,925 |.................... .448,994 . 03