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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o |rone s 6,776,197,782 |.o.oeoveeircceeirrcces e 6,776,197,782 |............ 6,797,748,781
2. Stocks:
2.1 Preferred STOCKS ......ooiiiiiiiiice e [ [ e [ree e
2.2 COMMON STOCKS ...ttt [eessesenenaenens 32,795,363 [.o.ceeeeveerrccieirrnces e 32,795,363 |...ocvevnnee 29,237,031
3. Mortgage loans on real estate:
BT FIISEHENS oot e 1,216,448,703 |...oviiciirncceine [ 1,216,448,703 |............ 1,048,033, 121
3.2 Other than first IENS.........c.ouiiiiieieeeeee e [ 11,345,949 | o 11,345,949 | 8,059,588
4. Real estate:
4.1 Properties occupied by the company (less $ .o
[T 0 o0 aa] T =T aToT =T T N AP AP P T KPP PP PR
4.2 Properties held for the production of income (less
B ENCUMDIANCES) .uveveeieienieieieieieieeeieeeies fereeiesieisisee e [reesien s oot [eeseee s
4.3 Properties held for sale (Iess $ ..o
LY aTeTU T ol o] =g ot =T) O A RO T PO KPP OU PR RPN
5. Cash ($ ....(116,455,562) ), cash equivalents
[T 108,158,559 ) and short-term
investments ($§ ... 205,615 ) s oo (8,001,388)...cvveieerierriririeieiene [rrrerereeieienns (8,001,388)]..cccvcvenne 239,631,932
6. Contractloans (including $ oo premium notes) ...... |eeerererererenens 299,579 oo e 299,579 |.cooviriiriene 512,271
7. DerVALIVES ..o [re e ) RN TR
8. Other iNVESIEd @SSELS ....c.cueuiiiieieieieieieees et [oereeceeineeas 290,689,793 ..o [ 290,689,793 |....cccovnveee. 260,330,951
9. ReCeivables fOr SECUMHIES ..........ceuririiiicieieieiceieiee s [ereese s 1,857,582 | [ 1,557,582 |.oeviin 2,151,476
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ..........cccceciiiiiiiiiic i
12. Subtotals, cash and invested assets (LINES 110 11) ....coovveevievieiiieiieene foevieiennens 8,321,333,363 [ o 8,321,333,363 |............ 8,385,705,151
13. Title plantsless $ ..ccooovvviiiiiiiiiiiics charged off (for Title insurers
(1011 IR RO RO OO RO PP PO PR TP RTO PP
14.  Investment income due and @CCTUET ............ceurureriimcicieineeinecieeeieeseseeeeeeeens [ 63,238,861 |..cvvceeierrceeene [ 63,238,861 |...ccvvennee 58,721,117
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 279,527,593 |..oovvicnnne 98,239,609 |......ccevc... 181,287,984 |................ 193,316,887
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovrciniiinnne.
earned but UNDIlled PrEMIUMS) .......cciiiiiiiiiiiiiee et e ses [ere s [eere st st ses [eeiesie s e e
15.3 Accrued retrospective premiums (3 ..o )and
contracts subject to redetermination ($ .........coceiiiiiiiiinne ) ceeee e [ [ |
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIErS .............coceeveeueeveeeeeeeeeeeeeeeeen | 346,629,736 |..ocvoveeeeeeeeeeeeeeeeeees e 346,629,736 |................ 320,206,281
16.2 Funds held by or deposited with reinsured COMPANIESs ...........cccceevveniees o [ [ [
16.3 Other amounts receivable under reinsurance contracts ...............ccoevee. |oeeeeeneeeienene. 8,616,753 | e, 8,616,753 |.cocoveeennn. 27,075,874
17.  Amounts receivable relating to uninsured plans .............cccooeeeveeeeeeererisienes freveereenienens 12,090,349 |..................5,901,391 [ 6,188,958 |....ccccvvvnnnne 9,080, 143
18.1 Current federal and foreign income tax recoverable and interest thereon .... |.....ccccoeenee 9,590,176 |...cveeveeeeeeeeeeeeeeeeeeeeeen e 9,590,176 |....c.coovn..e. 12,491,868
18.2 Net deferred tax asset ..........coocoeeeenenene ..872,623,168 |.. .. ..215,583,002
19.  Guaranty funds receivable or 0N deposit ...........cccceveeeereeeeeieniireeeeeeene oo 7,636,015 [ooieeceiiiceereecies Joeeniineee 7,636,015 [ 7,578,305
20. Electronic data processing equipment and SOftWAre ..........cccccoovevvievevereeeeens forvveenenns 102,426,189 |.............. 102,426,189 |..ovveiciieiccccceiees oo
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt [eere s 135,000 [.ocveeverrirenene 135,000 [..eoeeeeeeeeeirrieieieirrries e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i [ o
23. Receivables from parent, subsidiaries and affiliates ................cccocovveevieeies foevereiinnenn 11,621,813 | [ 11,621,813 [, 2,573,071
24. Healthcare ($ ..ccoooovvvinciicicce, ) and other amounts receivable ...... [ [ [ [
25.  Aggregate write-ins for other than invested assets ...........cococeerrrncceenens v 67,311,819 | 26,497 | 67,285,322 |.cevirien 3,621,067
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 12 10 25) ......cccuvreriiveieeeiininnniieieeiseenenes e 10,102,780,835 |................ 850,123,849 |........... 9,252,656,986 |............ 9,235,952,766
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt esesenenenns |eosessesnannnas 13,299,840 ..o oo 13,299,840 |.....cccceeveve 14,187,661
28. Total (Lines 26 and 27) 10,116,080,675 850,123,849 9,265,956,826 9,250, 140,427
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc. |reeniiiiiiiiiiiiiin i [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, MISCEITANEOUS ... [ 59,609,973 [...veveeeeeeeeeeeeeeeeeeeees oo 59,609,973 [.covovovvenn. 3,621,067
2502. Admitted negative IMR .o e 7,675,349 [ oo 7,675,349 [
2503. Amount due for undelivered SeCUrities ... fereeernneneenenns 20,897 [ 26,897 [ e
2598. Summary of remaining write-ins for Line 25 from overflow page

2599.

Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

67,311,819

67,285,322

3,621,067




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ................ 636,616,344 less $
(including $  .eveveevvnirenne 4,581,987 Modco Reserve) 636,616,344 |.............. 664,868,650
2. Aggregate reserve for accident and health contracts (including $ 5,023,202,004 |............ 4,911,776,771
3. Liability for deposit-type contracts (including $  ...evovoveveeeeninne 236,902 MOACO RESEIVE).........oeveeeeericeieieie e [ 662,696,323 |.......ccco.c 744,069,074
4. Contract claims:
B LIFE e b e E b b E b E b bt b et b et b et b et bbbttt nn [eren s 154,841,716 |...coovvnveee 150,754,752
4.2 ACCIAENT ANA NEAIN ...ttt ettt ettt et ettt e e e e et et e et e e eeeeteeeeetesteseeeeeateeteaaeennereereaenarneresanarnans |eereerenrenrens 191,626,324 |................ 215,688,447
5. Policyholders’ dividends/refunds to members $ due
E= Lo T U g o= o P RO TP TR PUR OO PRSPPI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
[T Lo ) I RPN
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ...ocooveiiiiiiii Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
S discount; including $  ...ooovoiieeeeee accident and health Premiums ................ccoeueu foeererereeseeeeeeesees e
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONTACES ..........c.iiiiieiiiiieieie et e et e e e e et e e eseeeeseeeenseneeneeneensensensensensensensensenes [oeeseeseeneneeeseenenenenee [oeeaeeeseeeeeeeeeeeenenea
9.2 Provision for experience rating refunds, including the liability of $ .. 14,935,743 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ s 41,945,606 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCrUEA .........ccceevieveiiieeiieeiiieesiee e siee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccccooviviiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt ettt e e s et e et e et e e et e s s e ea e e en e e eseeeseees e e st e s e enseenseenseanseeneeeneeeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ........ccccocovenrriicenne ) companies ...41,102
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ . ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ...........ccccccoiiiiiiiiiicee
24.06 Liability for amounts held under uninsured plans ...
24.07 Funds held under coinsurance
24.08 Derivatives ..........cccceeueeee
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveiieciieciece
25. Aggregate write-ins for liabilities 332,311
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 7,495,242 279 7,583,149,750
27. From Separate Accounts Statement 13,299,840 |................. 14,187,661
28. Total liabilities (Lines 26 and 27) 7,508,542,119 7,597,337 ,411
29. Common capital stock 2,500,000 |...ocovvveenens 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
shares common (value included in Line 29 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,754,914,707 1,650,303,016
38. Totals of Lines 29, 30 and 37 1,757,414 707 1,652,803,016
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 9,265,956 ,826 9,250, 140,427
DETAILS OF WRITE-INS
2501. Contingent liability ...58,695
2502. Other liabilities ...
2503.
2598. Summary of remaining write-ins for Line 25 from OVerflOW PAGE .........coiiiiiiiiiiieiieieee ettt [ [
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 59,245 332,311
3101.
3102.
3103, e e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted negative IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 7,675,349




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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 ............ccccoccevveevves e 2,135, 717,123 |............ 2,050,304,640 |............ 2,738,931,682
2. Considerations for supplementary contracts with life CONtINGENCIES. ...........ooueiiiiiiiiieeeeeee e oot eee oeee e
3. Netinvestment INCOME .......ccccovriririeicerieiiesre s ..250,345,600 |.. ..195,890,203 |.. ..270,407,343
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccoeiririreicecccneene ..1,930,258 |.. ..5,536,576 |.. ..6,203,412
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES ..........ccccveirrrirrie e [oeeeeee e eee oeeee e
6. Commissions and expense allowances on reiNSUrance CeAEM ..........couiirrreeeenenenereseeeeeereeees oo 54,025,183 |.cooceeeenne 70,055,120 |ooieiecnne 89,177,368
7. Reserve adjustments oN reiNSUranCe CEAEM ..........cuiiiriirrirueeiiiiniresiseieieieeese e e (785,638)....cvcveveeinnee (326, 114)[.cocve (606,484)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNTS...........couiiiiiiiiie ettt sae e [reee e s e e e e ieeieeiee [oerieeie et ens [eae e
8.2 Charges and fees for deposit-type CONTACES .........c.curuiuiiiiireeieieieiceeee e e (2,287) e (9,861) e (29,914)
8.3 Aggregate write-ins for miscellaneous income .. 4,463,327 1,635,703 2,195,790
9. Totals (LiNes 110 8.3) .o 2,445,693,606 2,323,086,267 3,106,279,197
10, DEAIN DENEFIS ...ttt e ettt s et n st 124,722,157 | 133,405,523 |.......co.. 171,171,562
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENETILS ... s
13. Disability benefits and benefits under accident and health contracts ...............ccocooiiiiiiiiiis
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ...ttt e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e eeeeaen
17. Interest and adjustments on contract or deposit-type contract funds ..............ccocoeiiiiiiiiiiiie,
18. Payments on supplementary contracts with life conting€NCIes ............oooiieiiiiiiiiiieeeeeeeeee e
19. Increase in aggregate reserves for life and accident and health contracts 87,731,146 257,532,806 316,048,030
20.  Totals (LINES 10 10 1) ...iiieieieiieiiiieietet ettt s s eseses e ene s anenena eneeeenaens 1,504,098,277 |............ 1,675,809,066 |............ 2,199,706,739
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ttt b bbb s et besese e s s s s s sesesenann s |eeceeacicicnas 225,533,783
22.  Commissions and expense allowances on reiNSUrance aSSUMET ............c.eeeereerererereruerereseenenesesesses [oeoeeeeieseeneenns 278,524
23.  General insurance expenses and fraternal EXPENSES ........c.cccriiiririeieieieeeeeseeeeeeeeeeee e e 487,219,963
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ...........coceeueueuecinirineeeeeeeeesese e 97,756,900
25. Increase in loading on deferred and uncollected Premiums .............cccooiiiiiiiiiiiiiicecceceeeeeees [
26. Net transfers to or (from) Separate Accounts net of reiNSUraNCe .............ccoouiiiiiiiiiiiiiiiiiccececeees e
27. Aggregate write-ins for deductions .... 51,364 124,329
28.  TOtAIS (LINES 20 10 27) ...ttt ettt s et e s s e s s s s es e aeaen 2,314,938,811 2,455,230,680 3,244,577,930
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 130,754,795 |...ccoee (132,144 ,413)|.............. (138,298,733)
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LiNE 30) .........ccccoviuiuiuereiiiieeceeieieiee s esssseae e ess s s ss s s s ses s [ecoee e nnacaes 130,754,795 |...ccoeee (132,144 ,413)|.............. (138,298,733)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccovereeeeurrerennnes (4,201,794) (3,109,653) (9,761,331)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) .........cccceveveveerecuevevenns foeccccn 134,956,589 |.............. (129,034,760)|.............. (128,537,402)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (4,634,863) (excluding taxes of $  ...cooveueeeirennes (244 ,843)
TranSTErTEd 10 the IIMR) .....c.eiiiiecieteie ettt ettt a et s et s s e s e s (477,697) (8,041,609) (5,581,520)
35.  Netincome (LiNe 33 PIUS LINE 34) .....cuciiuiuiiieiiiicieieteeietee sttt sttt ettt essssesesaenennas 134,478,892 (137,076,369) (134,118,922)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, PriOr YEAT .............c.c.eueueureeieeeteeeeeeeeeee et ese e 1,652,803,016 1,670,203,515 1,670,203,515
37 NEtINCOME (LINE 35) ...ttt ettt s e e s s st eseseseneneaneneee et eneennaene 134,478,892 |............. (137,076,369)|.............. (134,118,922)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..1,289,056 ... 17,159,477 |.. ... (2,004,563)|....c.ccrerernne (110,510)
39. Change in net unrealized foreign exchange capital gain (I0SS) ........cceoeeiririrerieeeeeeeeeeieieeee e e 989,446 |.. ..(10,582,757)].. ... (8,645,977)
40. Change in net deferred iNCOME tAX .......cccooveveveveveeeeceeccieeeeee ettt ..(27,255,669)]|.. ... (9,273,008)].. ...(9,061,063)
41. Change in nonadmitted assets ... 16,809,025 |.. ...91,843,459 |. . 146,541,198
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .......c.ceurierereeeeeeceeness oo (A1,102) [ e
43. Change in reserve on account of change in valuation basis, (increase) or deCrease .............cooeveeveeesfeeieiiiiiiiiiiis e e
44.  Change in asset valuation MESEIVE .............ccuiiiiiiiiiiiiee e
45.  Change in treasury StOCK ...........cccciiiiiiiiiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47.  Other changes in surplus in Separate Accounts Statement ...............ccociiiiiiiiiiiiii e
48.  Change iN SUMPIUS NOES .....coiiiiiiiiiie ettt ettt et e et eeseeeseesseenseeseenseanseeneeeneeeneenseens oesneeiaesiaesiie s e s e siesae e [oenesiiesiesieesies s s sae s e es [oebesiaesiaesee s e
49. Cumulative effect of changes in accounting PrinCIPIES ...........cccooiiiiiiiiiiiiieeeeese e oo oo e
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..ot
51.  Surplus adjustment:
L3 R =TT o SOOI I
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............cc.ccoceiiinnne
51.4 Change in surplus as a result of reINSUFANCE .............cccouiiiiiiiiiiiiec e
52.  Dividends t0 STOCKNOIAETS ......cc.iiiiiiiiiiiiii ettt sttt et e b e e sneesneesneesreesnea]ene st st se st sinesiessieeies [oaeeeieesiessae s e s sae s e sins oaesaeseesaesia e s s
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) .........cccceeiriiieriienisieeiee e 104,611,691 (69,764 ,468) (17,400,499)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,757,414,707 1,600,439,047 1,652,803,016
DETAILS OF WRITE-INS
08.3071. SUNAITES ..ottt s s s st e s s e s es e s e 2 s e s e s e s esee s seseseses s e s seseses e s snn e s e et esesenansnseeen 4,463,327 | 1,635,703 |..cooviee 2,195,790
L0350 7 OO OU TR R SRS ORP AT
L0250 T ) OSSOSO OU TR SRP AT
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .............ccooeiiiiiiiiieieeeceeesesese e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 4,463,327 1,635,703 2,195,790
2701. Fines, penalties and fees from regulatory authorities . 51,364 59,487 . 124,329
2702, ettt h ettt b b oAt Rt h etk et eh et eh et eb e s et e s £t e s et e st et eh et ehe e ebe e esentese et [etetes et e it et eh et ebe st e aenneteees [eheeteae st ettt ettt eies [rete ettt
2703.
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........ccoceiieiieiiiiiiiiiieseeseeseeseesde e [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 51,364 59,487 124,329
LS S ST OE SRR IOSEST TSRS RURUUTN SOSUTR OSSR
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow Page ...........ccocveiiiiiiiiiiiiiiieeeseeeee e ecieeeieies [ [
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

CASH FLOW

net of realized loss

Curre;t Year Prior2Year Prior Ye:;r Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUIANGCE ............ccuriiiiiuciciriiiccicisee et [reneennnees 2,194,211,381 |........... 2,170,443,821 |........... 2,865,565,593
2. Net iNVESIMENT INCOME .........iiiiiiii ettt [eennn e e 252,803,969 |........ccon... 200,129,972 |...covvcuneee 282,258,081
3. MISCEIIANEOUS INCOIME ....evuieirieiieetieetteet ettt b bbbttt s 76,945,384 41,217,070 65,521,901
4. TOtal (LINES 110 B) ..ottt 2,523,960, 734 2,411,790,863 3,213,345,575
5. Benefit and 10Ss related PAYMENLS ...........ccviveiiieiiieiirieiesiee ettt saessssesessesesnesenes |oesseseinens 1,669,360,051 |............ 1,387,161,436 |............ 1,820,512,968
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccoee |orriiiriiiiniiiiiiiiiiiiiens [ [
7. Commissions, expenses paid and aggregate write-ins for deductions .............ccccoeoererrceciennnneens e 804,379,646 |............... 706,441,903 |............... 977,444,947
8. Dividends paid to POIICYNOIAETS ...........coiiiiiiieiiii ettt ettt ssesbestesnesnesnesnesnes |eresiesiesesese e sesesesees [oesie s s sens |oeesie e
9. Federal and foreign income taxes paid (recovered) netof $ ................ (8,382,241) tax on capital
GAINS (JOSSES) «.vuvuvreriureetetrerieiseeeeetetsesteseaeaeese st eseeetes e st eseeete e e seaesee et e s e e e eses et e s e e eeses et et s e ansnseseses e s (11,983,192) (11,172,249) (17,990, 360)
10.  Total (LINeS 5 throUgh 9) ......c.ccoiiiiiiciiriecictcis et 2,461,756,505 2,082,431,090 2,779,967,555
11.  Net cash from operations (Line 4 minus LiN€ 10) .......cccceirieirieririeiiiiteisiee et enens 62,204,229 329,359,773 433,378,020
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 367,455,723 612,497,902 708,564,297
L] (oo < T A O KU
12.3 Mortgage loans ... 14,365,356 |.. ..5,871,472 |.. ..9,779,919
124 REAI ©STALE ... e[ ereee e ees [t [
12.5 Other INVESIEA @SSELS ........c.cuiiiiiriciiiiiri ittt [reennsnaeaeinnns 3,491,232 [coccccees [ 117,558
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..........ccccccoovves |ecciiiinnnene (20,169) [ (LU 723 | (29,314)
12.7 MiSCEIIANEOUS PrOCEEAS ......eveieeieiiriiseecaetseseeseeete st seseeeaes st seeseee s s s seseseteaessssesesesesesesansnsesanas 8,109,895 26,981,157 19,272,945
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.oovevieiereriiieiiiee ettt see e ssenesnes [oeressssessnsens 393,402,037 |................ 645,329,606 |................ 737,705,405
13.  Cost of investments acquired (long-term only):
T = T 0 T T TP T ST TUPETPRTRVTPT RUUUROTOTON 356,676,166 |................ 529,090,749 |....ccooueennee. 578,589,665
13,2 SEOCKS ...ttt aeieae[eereaeens et 185,300 |....ccviennee 24,315,452 | 30,390,050
13.3 MOMGAGE I0BNS ...ttt [oreenennnaeaeias 183,608,192 |................ 332,292,438 |..ooivienn 358,585,410
134 REAI ©STALE ... e[ eresre e aes [ [
13.5 Other INVESIEA @SSELS ........c.cuiuiiriiriiiciirieccic ettt [oeseananeennaes 22,962,932 | 455,055 |..coovceeenee 2,252,439
13.6 MisCellan@ous @pPPlICALIONS ...........ccueuriririiirietriri ettt ae s seses e neee 3,751,886 16,296,828 27,434,977
13.7 Total investments acquired (LINES 13.1 10 13.6) ..c..cueieueieieieieieieeieeee e 567,184,476 902,450,522 997,252,541
14. Netincrease (or decrease) in contract loans and premium NOLES ...........ceevvvererieeerierereerereeeeeeieeeeenes (212,692) 4,100 17,663
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .........ccccocceerveerieenieerieeeeenns (173,569,747) (257,125,016) (259,564,799)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NMOLES .....c.eiiiiieieiee et e e e e neeneen|eetessesiestestesiesie e snesresies [etesiese st ses [eeresie e
16.2 Capital and paid in SUrplus, 1€SS tre@sury STOCK .........c.coiiiiiiieieieeieee e e seenees[eeie e ses [ e
LSRR 1oL (o 1N =T o i (U7 T L A K RSO
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................ccccoeereerieeeies foereeireennnn (81,372,751) (... (13,678,475)|....c...o...... (46,088,037)
16.5 Dividends t0 StOCKNOIAETS .........c.ccuiiiiiiiiiiiiiiieiee ettt eeneee [oeresisre s e [oosreie s [reseese s
16.6 Other cash provided (APPHEA) ........ccueueuririeirieieieieieeeeee et es s se s saeeesesnas (54,895,051) (31,959,054) (21,866,615)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeieriercercieeieseescsse ettt (136,267,802) (45,637,529) (67,954,652)
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) . |.............. (247,633,320)|....ccccnceenne 26,597,228 |.....cco..... 105,858,569
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ese e enenns |oeseeeseenenenas 239,631,932 |..cvvneee. 133,773,363 | 133,773,363
19.2 End of period (Line 18 plus Line 19.1) (8,001,388) 160,370,591 239,631,932
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Depreciation on fiXed @SSES ....ooooiiiiiiiiiieee e [ 29,204 537 |ooeoeeeeeeeeeeeeeen
20.0002. Transfer/exchange of bond investment to bond investment ..o o 25,068,357 |...c.covevvenn 9,388,854
20.0003. Capitalized interest on MOrtgage 10aNS ..o [orereeeeiensenes 2,598,942 |. ..132,358 |.
20.0004. Transfer of bonds to other invested assets
20.0005. Capitalized interest on BONAS .......cccooooioiiiiiieiiiie e
20.0006. Transfer of other invested assets to bonds ...
20.0007. Transfer/exchange of mortgage investment to mortgage investment .
20.0008. Return of capital on DONAS .......ccoooiiiiiiciciccc s
20.0009. Transfer of bond to insurance affiliate in exchange for affiliated other invested asset,




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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)

............ 4,240,383,839

...................... 600,000

4,240,983,839

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 SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A. The accompanying financial statements of Life Insurance Company of North America (“the Company”) have been prepared using
accounting practices prescribed or permitted by the Pennsylvania Insurance Department ("the Department").

The Department recognizes only statutory accounting practices prescribed or permitted by the State of Pennsylvania for determining and
reporting the financial position and results of operations of an insurance company and for determining its solvency under the
Pennsylvania State Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed or permitted practices by the State of Pennsylvania.
Prescribed statutory accounting practices include state laws and regulations. Permitted statutory accounting practices encompass
accounting practices that are not prescribed; such practices differ from state to state, may differ from company to company within a state,
and may change in the future.

The Company obtained explicit permission from the Department on February 13, 2018 to adopt the NAIC’s amended Model Regulation
known as the Health Insurance Reserves Model Regulation, which also references Actuarial Guideline XLVIl. This amended Model
Regulation requires use of the new 2012 GLTD Valuation tables as the basis of the minimum claim reserve standard for Group Long Term
Disability for all claims incurred on or after the operative date of the Valuation Model (January 1, 2017), regardless of the issue date of the
contract. The Regulation also allows, at the Company’s discretion, use of the new valuation tables on all open claims. The Department
has not adopted these Model Regulation amendments to date.

The Company continues to use the permitted practice to apply the 2012 GLTD valuation table to all open claims. The Company’s 2023
risk based capital was not materially impacted by the permitted accounting practice.

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

FIS FIS
SSAP# Page Line # 2023 2022

Net Income

(1) Net income Pennsylvania state basis
(Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ 134,478,892 $ (134,118,922)

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

(3) State permitted practices that increase/(decrease)

(4) Netincome, NAIC SAP (1-2-3=4) XXX XXX XXX § 134,478,892 §$ (134,118,922)

Capital and Surplus
(5) Statutory capital and surplus Pennsylvania state basis
(Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,757,414,707 $ 1,652,803,016

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

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

(8) Capital and surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,757,414,707 $ 1,652,803,016

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

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

(3)-(5) No change.

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

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

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

(7)-(13) No change.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

D. Going Concern

The Company does not have any doubt about its ability to continue as a going concern.
Accounting Changes and Corrections of Errors
Accounting changes adopted to conform to the provisions of NAIC SAP or other state prescribed accounting practices are reported as
changes in accounting principles. The cumulative effect of changes in accounting principles is generally reported as an adjustment to
unassigned surplus in the period of the change in accounting principle. Generally, the cumulative effect is the difference between the amount
of capital and surplus at the beginning of the year and the amount of capital and surplus that would have been reported at that date if the new
accounting principles had been applied retroactively for all prior periods.
The NAIC adopted INT 23-01T, which is an interpretation that prescribes limited-time, optional, statutory accounting guidance as an exception
to the existing guidance detailed in SSAP No. 7 “Asset Valuation Reserve and Interest Maintenance Reserve” and the annual statement
instructions that requires non-admittance of a negative interest maintenance reserve "IMR". Under the INT, reporting entities are allowed to

admit negative IMR if certain criteria are met. The adoption of this guidance allowed the Company to admit $7,675,349 of negative IMR at
September 30, 2023. New disclosures required under the INT have been included in Note 21 Other Items.

Business Combinations and Goodwill

Not applicable.

Discontinued Operations

Not applicable.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans
No change.

B. Debt Restructuring

No change.

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

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

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

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

IMPAIRMENTS TAKEN ON CURRENT HOLDINGS DURING THE CURRENT YEAR
™ ) @) (4) (5) (6) 7

Amortized Cost Financial
Before Current Projected Cash Current Period Amortized Cost Statement
cusip! Period OTTI Flows Recognized OTTI After OTTI Fair Value Reporting Period
General
Account
38237KAA8 $ 2,211,207 $ 2,211,206 $ 19 2,211,206 $ 1,925,153 9/30/2023
38237KAA8 2,317,642 2,315,053 2,589 2,315,053 2,105,498 3/31/2023
61946 TAA3 76,898 76,677 221 76,677 64,630 3/31/2023
Grand Total — — $ 2,811 — —

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

7.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

(4) The following table presents the Company’s gross unrealized losses and fair values for loan-backed and structured securities,

aggregated by the length of time that the individual securities have been in a continuous unrealized loss position at September 30,
2023:

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

General Account  $ 161,563,227 §$ 8,846,033 $ 621,929,079 $ 90,966,105 $ 783,492,306 $ 99,812,138

Total

$ 161,563,227 $ 8,846,033 $ 621,929,079 $ 90,966,105 §$ 783,492,306 $ 99,812,138

(5) The Company performs quantitative and qualitative analysis to determine if a decline in fair value was temporary. For those

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

Dollar Repurchase Agreements and/or Securities Lending Transactions

(1) - (2) No change.

@)

Collateral Received
a. No change.

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

c. No change.

(4) - (7) No change.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing -

Not applicable

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for a Sale

Not applicable.

Real Estate

No change.

Low-Income Housing Tax Credits

No change.

Restricted Assets

No change.

Working Capital Finance Investments

Not applicable.

Offsetting and Netting of Assets and Liabilities

Not applicable.

5GI Securities

No change.

Short Sales

Not applicable.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

Q. Prepayment Penalty and Acceleration Fees

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

fee.

General Account
Number of CUSIPs 7
Aggregate Amount of Investment Income | $ 143,895

R. Reporting Entity's Share of Cash Pool by Asset type
Not applicable.
Joint Ventures, Partnerships and Limited Liability Companies
A. No change.
B. No change.
Investment Income
A. No change.
B. No change.
Derivative Instruments
A. Not applicable.
B. Not applicable.
Income Taxes
A -1. Nochange.
Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A - 0. No change.

Debt
A. No change.
B. Federal Home Loan Bank (“FHLB”) Agreements
(1) The Company is a member of the FHLB of Pittsburgh or the “Bank”. Membership in the Bank provides the Company with a significant
source of alternative liquidity. Advances received by the general account are included in the liability for borrowed money on Page 3 -
Liabilities, Surplus and Other Funds. When borrowing from the Bank, the Company is required to post collateral in the form of
eligible securities, including mortgage-backed, government and agency debt instruments for each of the advances received. Upon
any event of default by the Company, the FHLB of Pittsburgh's recovery from the collateral is limited to the amount of the Company's
liability to the FHLB of Pittsburgh. The table below indicates the amount of FHLB of Pittsburgh stock purchased, collateral pledged,
assets and liabilities related to the agreement with the Bank.
(2) FHLB of Pittsburgh Capital Stock

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

1. Current year

Separate
Total General Account Accounts
Membership stock - Class A $ —  $ — ¢ —
Membership stock - Class B 769,500 769,500 —
Activity stock — — —
Excess stock — — —
Aggregate Total $ 769,500 $ 769,500 $ —
Actual or estimated borrowing capacity
as determined by insurer $ 462,632,849 $ 462,632,849 $ —
2. Prior Year
Separate
Total General Account Accounts
Membership stock - Class A $ — 3 — 3 —
Membership stock - Class B 584,200 584,200 —
Activity stock — — —
Excess stock — — —
Aggregate total $ 584,200 $ 584,200 $ —
Actual or estimated borrowing capacity
as determined by insurer $ 461,797,638 $ 461,797,638 $ —

The FHLB of Pittsburgh borrowing capacity for the Company is determined using 5% of the Company’s total admitted assets at the
current reporting date, less any secured borrowing amounts.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

b. Membership stock (Class A and B) eligible and not eligible for redemption is as follows:

Not Eligible 6 Months to
Membership Current Year for Less than 6 Less than 1to Less
Stock Total Redemption Months 1 Year than 3 Years 3to 5 Years
Class A $ — 8 — 8 — § — 3 — 3 —
Class B $ 769500 $ 769,500 $ — 8 — 3 — S —
(3) Collateral pledged to FHLB of Pittsburgh
a. At September 30, 2023, the Company did not have a balance due to the FHLB of Pittsburgh.
b. Maximum amount of collateral pledged during reporting period is as follows:
Amount Borrowed
at Time of Maximum
Fair Value' Carrying Value' Collateral
1. Current year total general and separate
accounts $ 16,746,463 $ 16,746,463 $ —
2. Current year general account $ 16,746,463 $ 16,746,463 $ —
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate accounts  $ — 3 — 3 —
"Includes amounts in excess of minimum requirements.
(4) Borrowing from FHLB of Pittsburgh
a. At September 30, 2023, the Company did not have a balance due to the FHLB of Pittsburgh.
b. Maximum amount borrowed during current reporting period is as follows:
Separate
Total General Account Accounts
Debt $ — $ — $ —
Funding agreements — — —
Other — — —
Aggregate total $ — — $ —
c. FHLB of Pittsburgh borrowings subject to prepayment obligations is as follows:
Does the Company have prepayment obligations under the
following arrangements
(YES/NO)?
Debt No
Funding agreements No
Other N/A

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

A. Defined Benefit Plan
(1) - (3) No change.

(4) No change.

B - E. No change.
F. Not applicable.
G -1. No change.
13. Capital and Surplus, Shareholders’ Dividend Restrictions, and Quasi-Reorganizations
A -H. Nochange.

. The Company’s special surplus funds increased from December 31, 2022 to September 30, 2023 by $7,675,349 due to the
admittance of negative IMR. For more details, refer to Note 21 Other ltems.

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

Not applicable.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits

D.
Not applicable.
E. Joint and Several Liabilities
Not applicable.
F. All Other Contingencies
No change.
Leases
A. Lessee Operating Lease
No change.
B. Lessor Leases

No change.

Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

Not applicable.

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

A. Transfers of Receivables Reported as Sales

Not applicable.

Transfer and Servicing of Financial Assets

(1)-(7) Not applicable.

Wash Sales

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

(2) The Company did not have any wash sales where securities with an NAIC rating designation of 3 or below, or unrated, were sold

during the

nine months ended September 30, 2023 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

A.

B

No change.

-C. Not applicable.

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

No change.

Fair Value Measurements

A.

The Company's financial assets and liabilities carried at fair value have been classified, for disclosure purposes, based on a hierarchy

defined by SSAP No. 100, "Fair Value Measurements". Fair value is defined as the price that would be received to sell an asset or paid to
transfer a liability in an orderly transaction between market participants at the measurement date. This guidance establishes a framework
for measuring fair value that includes a hierarchy used to classify the inputs used in measuring fair value. The hierarchy prioritizes the

inputs to valuati

on techniques used to measure fair value into three levels. The level in the fair value hierarchy within which the fair value

measurement falls is determined based on the lowest level input that is significant to the fair value measurement.

(1) The levels

Level 1

Level 2

Level 3

of the fair value hierarchy are based on the inputs to the valuation as follows:

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

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

Instruments whose values are based on prices or valuation techniques that require inputs that are both unobservable
and significant to the overall fair value measurement. These inputs reflect management’s own assumptions in pricing
the asset or liability. Pricing may also be based upon broker quotes that do not represent an offer to transact. Prices are
determined using valuation methodologies such as option pricing models, discounted cash flow models and other
similar techniques. Non-binding broker quotes, which are utilized when pricing service information is not available, are
reviewed for reasonableness based on the Company’s understanding of the market, and are generally considered Level
3. To the extent the internally developed valuations use significant unobservable inputs, they are classified as Level 3.
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The following table represents the balances of assets and liabilities measured at fair value or net asset value ("NAV") as of September 30,

2023:
Quoted Prices in
Active Markets Significant Significant
for Identical Observable Unobservable
Assets Inputs Inputs Net Asset
(Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
1. Bonds
U.S. corporate $ — 3 2,560,720 $ — $ — $ 2,560,720
Total bonds — 2,560,720 $ — — 2,560,720
. Common stocks 32,025,863 — 769,500 — 32,795,363
3. Separate accounts assets 13,299,840 — — — 13,299,840
Other invested assets — — 9,644,646 — 9,644,646
Total assets at fair value $ 45,325,703 $ 2,560,720 $ 10,414,146 $ — 3 58,300,569

(2)-(3) The table below presents a rollforward of level 3 assets and liabilities for the nine months ended September 30, 2023:

Total gains Total gains

Transfers Transfers or (losses) or (losses)
Balance at into out of included in included in Balance at
07/01/2023 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2023
Assets:
Common stocks ~ $ 769,500 $ — —  $ — —  $ — —  $ —  $ —  $ 769,500
Other invested
assets 5,879,648 2,736,488 — (1,051,600) 20,059 2,198,908 — (138,857) — 9,644,646

Total Assets: $ 6,649,148 § 2,736,483 $ — $(1,051,600) $ 20,059 $ 2,198,908 § — 8 (138,857) $ — § 10,414,146

Transfers between levels

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

Transfers into and out of Level 3

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

Transfers into Level 3 totaled $2,736,488 for the three months ended September 30, 2023, which relates to residual tranches of
securitizations that were measured at amortized cost at the beginning of the period and measured at fair value at the end of the period.
There were no transfers out of Level 3 for the three months ended September 30, 2023.

(4)-(5) Determination of fair value

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

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

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

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

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

The following represents a summary of significant valuation techniques for assets and liabilities used to determine fair value, as well as
the general classification of such instruments pursuant to the valuation hierarchy.
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Level 1 measurements

SVO identified bond ETF

For U.S. SAP, certain SVO approved ETF and mutual funds. (“SVO-Identified Investments”) are eligible for classification as bonds as
identified in the NAIC’s SVO Purposes and Procedure Manual if they meet certain criteria stipulated by the NYSDFS. Valuation of these
securities is based on unadjusted quoted prices in active markets that are readily and regularly available. All other ETFs and mutual funds
are classified and accounted for as common stock.

Common stocks

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

Separate accounts assets

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

Level 3 measurements

Bonds

The valuation techniques for most Level 3 bonds are generally the same as those described in Level 2. However, if the investments are
less liquid or are lightly traded, there is generally less observable market data, and therefore these investments will be classified as Level
3. Circumstances where observable market data are not available may include events such as market illiquidity and credit events related
to the security. In addition, certain securities are priced based upon internal valuations using significant unobservable inputs.

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

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

The security is primarily related to equity investments with a privately held government entity FHLB of Pittsburgh, where the price is
derived from internal valuations.

Other Invested Assets
Other invested assets include residual tranches of securitizations. The fair value of the residual tranches of securitizations is derived
using an income valuation approach, which is based on a discounted cash flow calculation that may or may not use observable inputs
and is classified as Level 3.

B. Not applicable.

C. The following table presents the carrying amounts and estimated fair values of the Company’s financial instruments at September 30,

2023. Since the SSAP 100 hierarchy only applies to items that are measured at fair value at the reporting date, the items in the tables
above are subsets of the amounts reported in the following table.

Not
. . NA
Fair Value Carrying Level 1 Level 2 Level 3 Net Asset Practlc?ble Included in
Amount Value (NAV) (Carrying Level 2
Value)
Assets:
Bonds $6,064,931,442 $6,776,197,782 $ — § 5984,339,431 $ 80,592,011 $ — 3 — —
Common stocks 32,795,363 32795363 32,025,863 — 769,500 — — —
Mortgage loans 1,137,531,448 1,227,794,652 — — 1,137,531,448 — — —
Cash, cash equivalents and (8001,388)  (8,001,388) 25,010,537 (33,011,925) — — — —
short-term investments
Other invested assets1 19,936,996 19,725,908 — — 19,936,996 — — —
Investment income due and 63,238,861 63,238,861 — 63,238,861 — — — -
accrued
Separate accounts assets 13,299,840 13,299,840 13,299,840 — — — — —
Total assets $7,323,732,562 $8,125,051,018 $ 70,336,240 $ 6,014,566,367 $1,238,829,955 $ — 3 — 3 —
Liabilities:
Payable to parent and $ 69063196 $ 69,063,196 $ — $ 69,063,196 $ — % — 3 — % —
affiliates
Total liabilities $ 69,063,196 $ 69,063,196 $ — $ 69,063,196 $ — $ — $ — $ —
" Excludes investments accounted for under the equity method.
Bonds

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

The pricing service generally uses an income-based approach by using a discounted cash-flow model or it may also use a market
approach by looking at recent trades of a specific security to determine fair value on public securities or a combination of the two. Typical
inputs used by these pricing services include, but are not limited to; benchmark yields, reported trades, issuer spreads, bids, offers,
benchmark securities, estimated cash flows and prepayment speeds.
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Independent pricing vendors do not supply prices for private placement bonds. These securities are primarily priced using a market
approach such as a matrix-based pricing methodology, which uses spreads derived from third-party benchmark bond indices. Any private
securities that cannot be priced using this methodology, are priced using an internally developed model based upon assigned comparable
public issues adjusted for liquidity, maturity and rating or are priced based on internal calculations. The Company assigns a credit rating
based upon internal analysis.

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

Included in bonds are affiliated bonds from MCF that had a carrying value of $1,755,805 and a fair value of $1,746,675 as of
September 30, 2023. The fair value of this security is calculated internally and may include inputs that may not be observable. Therefore,
this security is classified as Level 3.

Common stocks

The fair value of unaffiliated equity securities is determined by considering one of three primary sources: (1) security pricing is applied
using a hierarchy approach whereby publicly available prices are first sought from third-party pricing services, (2) the remaining un-priced
securities are submitted to independent brokers for prices, and (3) securities are priced using an internal pricing model or methodology.
Prices from pricing services and broker quotes are validated on an ongoing basis to ensure the adequacy and reliability of the fair value
measurement. The Company performs both quantitative and qualitative analysis of the prices including, initial and ongoing review of third-
party pricing methodologies, back testing of recent trades, and a thorough review of pricing trends and statistics.

Mortgage loans

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

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

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

Other invested assets

Other invested assets are comprised of residual tranches. The fair value of residual tranches of securitizations is derived using an income
valuation approach, which is based on a discounted cash flow calculation that may or may not use observable inputs and therefore is
classified as Level 3.

Separate accounts assets

Assets within the separate accounts are invested in mutual funds. The fair value of these open-ended publically traded mutual funds are
valued at their closing bid prices each business day.

Deposit fund contracts

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

Borrowed money

Borrowed money consists of a financing arrangement. The carrying value of the financing arrangement approximates fair value. At
September 30, 2023, the Company had no repurchase agreements.

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

(1) - (2) Not applicable.
E. Not applicable.

21. Other Items
A. Nochange
B. No change
C. Admitted Negative IMR

The Company admitted negative IMR of $7,675,349 at September 30, 2023. The Company’s IMR balance includes interest-related
realized gains and losses arising from sales of its fixed income investments that are done in compliance with the Company’s investment
management policies. The Company engages in prudent portfolio management that may require sales of its fixed income investments in
order to rebalance the portfolio and match the duration of the Company’s insurance liabilities. Proceeds from the sale of fixed income
investments done for these purposes are reinvested in similar assets. If sales are executed due to excess withdrawal activity on the
Company’s insurance contracts, related realized gains and losses are not deferred into the IMR. The Company did not have any excess
withdrawals as of September 30, 2023.

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

June 30, 2023 September 30, 2023

Capital and surplus $ 1,675,127,195
Less:

Admitted positive goodwiill —

Admitted EDP equipment and operating system software —

Admitted net deferred taxes 218,494,852

Total adjustments 218,494,852

Adjusted capital and surplus $ 1,456,632,343

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

10%) $ 145,663,234

Current period reported admitted negative IMR $ 7,675,349

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

capital and surplus 1 %

D - F. Not applicable.
G. No change.

H - 1. Not applicable.
Events Subsequent

At November 10, 2023, the date the financial statements were available to be issued, there have been no events occurring subsequent to the
close of the Company’s books or accounts which would have a material impact on the financial condition of the Company.

Reinsurance
A. Ceded Reinsurance Report
Section 1 — General Interrogatories
No change.
Section 2 — Ceded Reinsurance Report — Part A
No change.
Section 3 — Ceded Reinsurance Report — Part B
No change.
B -G. Not applicable.
H. No change.
Retrospectively Rated Contracts and Contracts Subject to Redetermination
A -C. Nochange.
D -E. Notapplicable.
Change in Incurred Losses and Loss Adjustment Expenses
A. Claim reserves and unpaid claim liabilities at December 31, 2022 were $5,102,784,885. For the nine months ended September 30, 2023,
$901,624,029 has been paid for incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves
remaining for prior years are now $4,185,046,061 as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on disability income and accidental death and dismemberment coverage. Therefore, there has been a $16,197,061 favorable
prior-year development from December 31, 2022 to September 30, 2023. The decrease is generally the result of ongoing analysis of
recent loss development trends. Original estimates are increased or decreased as additional information becomes known regarding
individual claims. The Company has no unfavorable prior year loss development on retrospectively rated policies included in this
decrease. However, the business to which it relates is subject to premium adjustments.
B. Not applicable.
Intercompany Pooling Arrangements
Not applicable.
Structured Settlements
Not applicable.
Health Care Receivables
Not applicable.
Participating Policies
Not applicable.

Premium Deficiency Reserves

Not applicable.
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Reserves for Life Contracts and Annuity Contracts

No change.

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

No change.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No change.

Premium and Annuity Considerations Deferred and Uncollected

No change.

Separate Accounts
No change.
Loss/Claim Adjustment Expenses

No change.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, s reqUIred DY the MOTEI ACL? .......c.c.iiiiieeueirieteee ettt st es et et s e eses e e e e e esee e e e s e e e esesee et s E e 2seseeee e s e e sesee et s e e eesesee et s s snseseaesesneaen Yes[ ] No[X]
If yes, has the report been filed with the domiciliary STate? ..o Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING EIIEILY? ..ottt ettt ettt caes et et e eseses e e e s eseeesee a2 s e s eseeee 22 a2 s ee e s a2 222 s e s eeee a2 e 2 s e e e e ee a2 e e s e e e s e e s e e e s ee e s e e e e s e s eseees s e snses et es s nanaesesenna Yes[ ] No[X]
L e Fo 1 Sl o) e 1 =T T T T O S PSSO O PP PR PPRPRRPRRPRONY
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

IR AT AT 1o 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? ...........cccoooiiiiiiiiin e Yes[ 1 No[X]

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ... Yes[ 1 No[X]

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

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccoiiiiiiiiiiis Yes[ 1 No[X]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

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

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

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2021

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

date should be the date of the examined balance sheet and not the date the report was completed or released. ...........ooceueurririeireernnecenennns 12/31/2021

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

B ettt bt bt et bt h et h et h et h et h et et b et h et ekt st eh ettt ettt ettt 06/28/2023

By what department or departments?

Pennsylvania INSUrance DEPAMTMENT ............ci ittt h e bt bbb e e E e bbb e e e e bt b e e b e e b e e b e et e bt e b e e e s b e e b e bbbt

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? ...........ooiieeeeeeeeeeeeeeee e eee ettt et e et et e s e e e e ae e e et eeee e e s e e et e s et eeeaee e s s e e et eeeeeseaneesnesesnseenenanaens Yes[ 1 No[ ] NAT[X]
Have all of the recommendations within the latest financial examination report been complied with? ..............c.ccocoiiiiiiiie Yes [ X] No[ 1 NAT[ 1
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or

revoked by any governmental entity during the reporting PEAOTA? ............vcueveveiiicieeete e eeeete ettt sttt s s s s ennas Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes [ ] No[X]

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

Is the company affiliated with one or more banks, thrifts or securities firmS? .............cooi i Yes [ X] No[ ]

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

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

NYLIFE Securities LLC ... .. |New York, NY ..
NYLIFE Distributors LLC Jersey City, NJ
Eagle Strategies LLC New York, NY
New York Life Investment Management LLC New York, NY
MacKay Shields LLC .... New York, NY ..
Apogem Capital LLC . New York, NY ..
NYL Investors LLC .. New York, NY ..
Index1Q Advisors LLC New York, NY
NYLIM Service Company LLC Jersey City, NJ ...
Flatiron RR LLC New York, NY
MKS CLO Manager, LLC New York, NY
Cascade CLO Manager, LLC New York, NY ..
Candriam Strassen, LUX .... .
Ausbil Investment Management Limited ......cccooomiviinnnicinnn Sydney, AUS ..o
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16.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ...............cocoerrirnirnerneenesnnens Yes [ X1 No [ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ......... ... Yes [ X] No[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
Moved Key Company Contacts on Table of Contents t0 POIICY CENEN. ...........ccocoiiiiiiiiii e
Have any provisions of the code of ethics been waived for any of the specified Officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...............ccoooiiiiiiiiii B e
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ............cceuiieieeiuereieieeeeeeeese et Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $...
Amount of real estate and mortgages held in short-term investments: ...........cccccceeeeeee .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt bt bR bR bR b b€ ek £ ek e R £ R £ R R EeE £ ekt b et E et bt b et bt e 11,208,000 $.. .. 13,377,298
Preferred Stock .... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other .... 250,000,000 $. 260,299,618
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ... .... 261,208,000 $.. 273,676,916
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiieeeeeee et e D et S e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..............cccooiiiiiiiiiiiiiic Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccceviiiiiiiiicnes Yes[ 1 No[ 1 NATX]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
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. .........cociiiiiiiiiii e $

8.1




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

GENERAL INTERROGATORIES

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMOr@an ChaSe .......ocoovvveueeeecececceeeee ettt 270 Park Avenue, New York, NY 10017 ..oooooiiiieoeee e
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............................. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
NYL Investors LLC
MacKay Shields LLC
Goldman Sachs Asset Management LP
J.P. Morgan Investment Management Inc. ...... U...
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?.............ccvevevririreiuereeieeecee e Yes[ ] No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........cccooeieiiieieicieicsecene Yes[ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
169553 ... NYL Investors LLC 5493000EGO9WOQURS721 ........

107717 .. MacKay Shields LLC 549300Y7LLCOFU7R8H16 ........
107738 .. Goldman Sachs Asset Management LP CF5M58QA35CFPUX7OH1T .......
107038 J.P. Morgan Investment Management Inc. ... 549300178QHVAXMMBKEI ........

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

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

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUNLIES? ..........oiiiiiiiiiiiee ettt ettt et st e sae e s bt e sbeeebe e bt anbeanbeanseemeesmeesneesbeesbeenbeens

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? ..............ccccccooeii.

8.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No [ ]

No [ X]

No [ X]

No [ X]



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

GENERAL INTERROGATORIES

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

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

117 FArM MOMGAGES ...ttt e et e e e e e e e e e e et e e e e e ae e e e e e e e e et e e e e et e e e e e e e e eeaes B
1.12 RESIAENLAI MOMGAGES ......c.viiiiiiee ittt bbbt bbbt bt bt b e et s et e et eb e e e e b e s e e s b e e b e aesa e e eneene s B
1.13 COMMETCIAI IMOTGAGES ....c.e.eeeteteieniaieeeestetetetee sttt e ettt es sttt e e e e e b e e et e e eae e se e e e b e b e b e Rt a e e e e s e s ebeEebesea et ae e e e et et et en et et as s esebenenin B 1,226,294,652

1.14 Total Mortgages in Good Standing 1,226,294,652

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

T.47 FarM MOMGAGES ...ttt ettt et e e e et e e e e e e e e e e e e e e e e e e e e aeeae e e e ae e e e e e e e e ene e e e e e e e e e e e neaes B
1.42 ReSIAENEAI MOMGAGES ......c.eiiiiiitiiie et h bt bbbt E e E e b b e h e bt s b e et e b e e et e b e bt s b e s e e s b e ebe i e e eneeaeene e B
1.43 COMMETCIAI IMOTGAGES ...ttt ettt ettt e ettt es sttt se s e e e b et et e s ea e e se e e b e b e b e Rt a et e e 4o s ebeEebesen et se e e s et et eben et et as e esebenenn B 1,500,000
1.44 Total Mortgages iN ProCeSS Of FOTECIOSUIE .........c.iiiiiiieieieieieiie ettt s e s e s e e e s eseseeeses e e e s anenenas B 1,500,000
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 + 3.2) ...cuiuiuiuriiniirrisieieeeeeeese e $ 1,227,794 ,652

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

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

2. Operating Percentages:

2.1 AGH IOSS PEICENT ......eeiieeeeeteteeeeee et ettt ettt e et et et et et et ea et et e s es et et et esessss et eseseses et eseseas st eseses et et et eseas st es e s e s eses et eseas s es et e s et et esesess s es et et esetesesnas SAeAeatseseteseseneae ittt et et etenenene 87.282 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetetceee et et e teteteseaee et et et et et et eseaesses et et et et esesesess s e s et es et et esessss s e s et et et et esessas s es s et et et eseesas s esas e s e st e e s esesesesenen e e st et es et enenene 7.488 %
2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........ceiieririiririetiriitestitesesteststesestesestesessesessasessssessssessssessssesessesessesessesasss Soestesestasentesesteseseeseseeseseasases 24.791 %
3.1 Do you act as a custodian for Nealth SAVINGS GCCOUNTS? .........coiiiiiiiuiueieiiiiieirirst ettt ettt ettt ee ettt es e s et ee e es s e b ebeses et s e e esenetens Yes[ 1 No[X]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date ............cccoiiiiiiiiii e B e
3.3 Do you act as an administrator for health savings accounts? ..... Yes[ 1 No[ X]
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoiiiiiiiiiiieiii e B e
4. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccocevenene Yes [ X] No[ ]
4.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
dOMiCile Of the FEPOMING ENLILY? .........vvieieceeieiei ettt ettt ettt a s a s s s s et seses e s s s s e ses e s s s s s s sses s sanssansesessanas Yes[ 1 No[ ]
Fraternal Benefit Societies Only:
5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this been done? .................... ] No [ ] NAT ]
5.2 If no, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations [ 2 Through 5 Contracts
1. Alabama ..o AL oo | IS I 19,309,055 [..cvvvveevveireiriaes feeeines 27,813,669 ..o [ 47,122,724 |
2. AlASKA it AK o Lo o 1,844,784 ..o [ 3,755,808 |...ooveeiiiiiienes [ 5,600,592 |....covveiieiieiies
3. Arizona ..... . AZ .L .76,333,204 |..
4. Arkansas .. .. AR .L .... 19,169,452 |..
5. California .. .. CA .L .. 356,766,656 |..
6. Colorado ...... .. CO .L .72,170,079 |..
7. Connecticut .. . CT .L .68,901,278 |..
8. Delaware ............. .. DE .L ...9,413,546 |..
9. District of Columbia . . DC .L ..8,376,288 |..
10. Florida .. .. FL .L .. 223,302,124 |..
11.  Georgia .. GA .L .. 155,493,705 |..
12.  Hawaii .. . HI b 1,383,151 [ e 5,524 83 | [ 6,907,682 |..
13. Idaho .... . ID .L .... 18,117,699 |..
14. lllinois ... L IL .L .. 102,747,045 |..
15.  Indiana . . IN .L ....59,369,954 |..
16. lowa ..... LA .L .20,253,578 |..
17. Kansas . KS .L ,051, . .22,162,332 |..
18, KENLUCKY ..o KY | | IS I 11,639,618 [ o 23,460,618 | e 35,100,236
19, LOUISIANA ...eovueiiiiiiieiiie it LA L 16,498,227 |..covvveiieinniniies oo 20,755,819 | [ 44,254,046
20. Maine ....... .L .... 3,584,706 |. .. 9,260,184 |..
21.  Maryland . .L ...20,416,262 |. . ..37,69, .. .58,112,904 |..
22, MasSaChUSELES ..........ceeeruierieeiieieeieeieeenn MA | | IS I 24,163,648 |..cooevieiieiiees [ 30 537,918 [ [ 54,701,566
23, MIChigan .....ccceiiiiiiiieiieee e L 35,966,340 |..oviveiieiieiieies [ 60,956,824 96,923, 164
24. Minnesota . .L ...21,654,286 |. ..34,784,940 |.. .56,439,226 |..
25.  Mississippi .L .... 9,428,353 |. . ..14,607,287 |.. .24,035,640 |..
26, MISSOUN ..eovieiiiiieiiieiee e L 25,561,753 |.ovieiieiieiieies [ 52,573,147 78,134,900
27, MONtANA ..eoveeieeiieieeieeie e eee e seeneeneene. MT O o | IS I 2,068,890 |.ceoveiieiciiine e 3,891,189 [ [ 5,960,079
28. Nebraska .. .L ... 8,193,766 |.. .14,585,932 |..
29. Nevada ........ .L ..10,658,390 |.. .16,046,135 |..
30.  New Hampshire .........ccccoeeeceveennccnncceeee. NH O s Lo o 6,693,358 oo [ 11,210,514 17,903,872
31, NEW JEISEY ...covvieiiiiiiiicieiceeeeeeeeee e NJ [ Lo o 34,456,535 | [ 88,006,435 |...ocooerieiieins [ 122,462,970
32.  New Mexico . .L ... 12,189,246 |..
33. New York ..... .Q ....62,191,475 |..
34.  North Carolina .. .L .. 106,471,482 |..
35.  North Dakota .L .. 3,984,227 |..
36.  OhiO ...c......... .L .79,606,855 |..
37. Oklahoma . .L .42,017,316 |..
38. Oregon......... .L ....41,983,083 |..
39. Pennsylvania ... .L .. 133,303,321 |..
40. Rhode Island .... b [ 3,040,366 ... e 5,063,659 i [ 8,104,025 |..
41.  South Carolina . .L .52,057,295 |..
42.  South Dakota ... .L ...6,716,909 |..
43. Tennessee ... .L .72,254,437 |..
44. Texas ....... .L .. 350,524,629 |..
45. Utah ..... .L ...32,122,912 |..
46. Vermont el e 1,845,480 [ o 2,005,254 e [ 4,350,734 |..
A7, VIrGINI@ cveieeeieieieeeeeee e Lo 100 36,900,255 oo [ 73,998,798 oo e 110,899,053
48.  Washington ........cccoveerirueieiieieeenieeseeeene Lo oo 28,676,866 | o7, 877,627 oo [ 72,554,493
49. West Virginia .L 12,751,312 |.
50. Wisconsin .... .L .45,595,632 |..
51, WYOMING wovviiieiiieieieieeeee e Lo oo 1,938,046 oo [ 4,170,275 [ [ 6,109,221
52.  AMErican Samoa .........ccccceveriereenienieneeeaens AS N
53. Guam ............. .. GU N
54. Puerto Rico ...... .. PR .L
55.  U.S.VirginIslands ..........c.ccoooovniicnnicnnnn. Vi L
56. Northern Mariana Islands ..............cccccoeeinie MP N
57. Canada ......cccccceevuveennnns .. CAN , ..
58. Aggregate Other Aliens o OT oot XX o 8,220,505 e oo D, 711438 | e, 13 932 029 |..
59.  Subtotal ......cccocviiiiiiiiiiiiiiiiie e XXX 1,242,491,676 o [ 1,943,745,853 [ e 3,186,237,529 [...ooovieieiiine
90. Reporting entity contributions for employee benefits
PlanS. ... 0 O
91.  Dividends or refunds applied to purchase paid-up
additions and annuities............ccccceiiiiiiiiii foens XXX e oo oo [ e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccceeeeuuveeeeeeiinnnes fonenes 0, O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|....... XXX....... foeeeoviriiiiiiiiiiis i foveeiiiiiiiiiiiciiis e e
95.  Totals (Direct BUSINESS).......cccoevrveeereerenenenenenesforeeens XXX .1,242,491,676 |. ,853 [ [ 3,186,237,529 |..
96. Plus Reinsurance Assumed. XXX e o 69,052,145 |....coooiiiiiiieins e 220,147 oo [ 69,272,292 |..
97  Totals (All Business).... XK e 1,311,543,821 [ [ 1,943,966,000 ...coovovrevrcinnes [ 3,255,509,821 |..
98. Less Reinsurance Ceded...........ccoovevrrrenenennnens o XXX feene 1,002,749,784 ..o e 201,461,271 oo e 1,204,211,055 oo
99. Totals (All Business) less Reinsurance Ceded XXX 308,794,037 1,742,504,729 2,051,298,766
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. .13,932,029 |..
58002. ..o XXX e
58003. ..ociiiiiiirirnene s XX eoiii feo e
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvveviieiiiicniic e s XXX e oo oo [ e e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 8,220,5% 5,711,434 13,932,029
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccccceveviieiiiieiiie e e XXX e oo oo [ e e
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
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Individual Insurance: According to residence of payor. Group Insurance: According to the basis proportionate to the number of insureds residing in each state, for policies insuring
500 or more lives, or cases insuring fewer than 500 lives for which the policyholder has provided an allocation census; otherwise, according to the contract state of the
policyholder.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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

A

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

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

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

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

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

~

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

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

REEP-IND Kent LLC (DE)

REEP-IND LYMAN MA LLC (DE)
REEP-IND MCP I NC LLC (DE)
REEP-IND MCP IIl NC LLC (DE)
REEP-IND MCP IV NC LLC (DE)
REEP-IND MCP V NC LLC (DE)
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

REEP-IND MCP VII NC LLC (DE)

REEP-IND MCP Il OWNER NC LLC (DE)

REEP-IND MCP West NC LLC (DE)

REEP-IND RTG NC LLC (DE)

REEP-IND STANFORD COURT LLC (DE)

REEP-IND Valley View TX LLC (DE)

REEP-IND Valwood TX LLC (DE)

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

REEP-MF 960 EPF Opco GA LLC (DE)

REEP-MF Emblem DE LLC (DE)

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

REEP-MF Issaquah WA LLC (DE)

REEP-MF Mount Vernon GA LLC (DE)

REEP-MF Mount Laurel NJ LLC (DE)

REEP-MF NORTH PARK CA LLC (DE)

REEP-AVERY OWNER LLC (DE)

REEP-MF One City Center NC LLC (DE)

REEP-MF Verde NC LLC (DE)

REEP-MF Wallingford WA LLC (DE)

REEP-MF STEWART AZ OLDER LLC (DE)

REEP-MF STEWART AZ (DE)

REEP-OFC Aspect OR LLC (DE)

REEP-OFC Bellevue WA LLC (DE)

REEP-OFC Financial Center FL LLC (DE)

REEP-OFC WATER RIDGE NC HOLDCO LLC (DE)

REEP-OFC ONE WATER RIDGE NC LLC (DE)

REEP-OFC TWO WATER RIDGE NC LLC (DE)

REEP-OFC FOUR WATER RIDGE NC LLC (DE)

REEP-OFC FIVE WATER RIDGE NC LLC (DE)

REEP-OFC SIX WATER RIDGE NC LLC (DE)

REEP-OFC SEVEN WATER RIDGE NC LLC (DE)

REEP-OFC EIGHT WATER RIDGE NC LLC (DE)

REEP-OFC NINE WATER RIDGE NC LLC (DE)

REEP-OFC TEN WATER RIDGE NC LLC (DE)

REEP-OFC ELEVEN WATER RIDGE NC LLC (DE)

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

REEP-MF Park-Line FL LLC (DE)

REEP-MU 2401 Penn DC LLC (DE)

REEP-OFC 2300 Empire CA LLC (DE)

REEP-IND 10 WEST Il AZ LLC (DE)

REEP-IND MCP WEST NC LLC

Cumberland Properties LLC

REEP-RTL Flemington NJ LLC (DE)

REEP-RTL Mill Creek NJ LLC (DE)

REEP-RTL NPM GA LLC (DE)

REEP OFC 515 Post Oak TX LLC (DE)

New York Life Insurance Company (Parent) (continued)

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

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

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

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

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

MSVEF-MF Gramercy OH LP (DE)

MSVEF-CR Gramercy JV LP (DE)
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XA

New York Life Enterprises LLC

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

NYLIFE LLC

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

NYL Investors LLC

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

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

MacKay Shields LLC (DE)

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

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

New York Life Investment Management Holdings LLC (continued)

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

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

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

PASF VI GP, LLC (DE)
PA Secondary Fund VI, LP (DE)
PA Secondary Fund VI Coinvestments, LP (DE)
PA Secondary Fund VI (Cayman), LP (CYM)
PARAF GP, LLC (DE)
Private Advisors Real Assets Fund, LP (DE)
PARAF Carry Parent, LLC (DE)
PARAF Carry, LLC (DE)
PASCCIF GP, LLC (DE)
Private Advisors Small Company Coinvestment Fund, LP (DE)
Private Advisors Small Company Coinvestment Fund-ERISA, LP (DE)
PASCCIF Il GP, LLC (DE)
PA Small Company Coinvestment Fund Il, LP (DE)
PA Small Company Coinvestment Fund Il (Cayman), LP (CYM)
PASCCIF Carry Parent, LLC (DE)
PASCCIF Carry, LLC (DE)
PARAF Il GP LLC (DE)
Private Advisors Real Assets Fund II, LP (DE)
PARAF Il GP, LLC (DE)
PA Real Assets Fund lll, LP (DE)
SAF GP LLC (DE)
Social Advancement Fund, LP (DE)
Washington Pike GP, LLC (DE)
Washington Pike LP (DE)
RidgeLake Partners GP, LLC (DE)
RidgeLake Partners, LP (DE)
RidgeLake Co-Investment Partners, LP (DE)
NYLCAP Holdings (Mauritius) (MUS)
Jacob Ballas India Private Limited (MUS)
Industrial Assets Holdings Limited (MUS)
JB Cerestra Investment Management LLP (MUS)
NYLIM Service Company LLC (DE)
NYL Workforce GP LLC (DE)
New York Life Investment Management LLC (DE)

New York Life Investment Management Holdings LLC (continued)

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

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

CCP 1l Co-Investment LP (GBR) CCP IV IREF 2 Holding Sarl (ITA)
CCP IV Co-Investment LP (GBR) CCP IV Bolt 1 Sarl (LUX)
EPISO 3 Co-Investment LP (GBR) Stratford City Offices Jersey Unit
EPISO 4 Co-Investment LLP (GBR) Bolt Nominee 1 Limited
EPISO 4 (GP) LLP (UK) (UK)
EPISO 4 Incentive Partners LLP (GBR) Bolt Nominee 2 Limited
CCP 5 Co-Investment LLP (GBR) (UK)
Tristan Capital Limited (GBR) CCP IV Bolt 2 Sarl (LUX)
Tristan Capital Partners LLP (GBR) CCP IV Erneside Holding Sarl (ITA)
CCP Ill (GP) LLP (GBR) CCP IV Erneside Sarl (LUX)
CCP Il Incentive Partners (GP) Limited (GBR) CCP IV France Investments Sarl (LUX)
CCP Il Incentive Partners LP (GBR) OPPCI CCP IV France Investments
CCP IV Incentive Partners LP (GBR) (FRA)
Curzon Capital Partners Il (GP) Limited (GBR) SCI Escape Cordeliers
CCP Ill (GP) LLP (GBR) (FRA)
Curzon Capital Partners Il LP (LUX) CCP IV Omagh Sarl (LUX)
CCP Il Ollerton Sarl (LUX) CCP IV Garden Tower Holding Sarl (LUX)
Curzon Capital Partners Il Sarl (LUX) CCP IV Solvent Sarl (LUX)
CCP Il UK Shopping Sarl (LUX) The Forum, Solent, Management
PR Kettering Limited (UK) Company Company Limited (UK)
CCP Il Shopping Eastleigh Sarl SBP Management Limited (UK)
(LUX) CCP IV Kent Holding Sarl (LUX)
White River Developments CCP IV Kent Sarl (LUX)
Limited (UK) CCP IB (GP) Sarl
CCP Il Shopping Folkstone Sarl CCP IV Kerin Luxembourg Sarl (PUX
(LUX) CCP IV SCSp ( LUX)
CCP Ill Austria Sarl (LUX) Kerin Holding Sarl (LUX)
CCP Il Shopolis Sarl (LUX) CCP IV UK Holding Sarl (Lux)
CCP Il Polska Holding Sarl (LUX) Cardiff Gate RP Limited
CCP Il Netherlands Holding BV Sarl (LUX)
(NLD) Rotherham Foundry RP
Nova Investment Sp. Limited Sarl (LUX)
z.0.0. Sarl (POL) Warrrington Riverside RP
CCP Il Falcon Holding Sarl (LUX) Limited Sarl (LUX)
Stadtgalerie Written GmbH (DEU) Birmingham Ravenside RP
Stadtgalerie Written Marketing Limited RP Limited Sarl (LUX)
GmbH (DEU) Walsall Bescot RP Limited
CCP lll Castle Holding Sarl (LUX) Sarl (LUX)
Fieldcustom Sarl (LUX) RW Sofas Limited Sarl
CCP Il Dartford JV Sarl (LUX) (LUX) Milton Keynes RP Limited
CCP 1l Dartford | Sarl (LUX) Sarl Bangor Springhill RP
Curzon Capital Partners IV GP (GBR) Limited Sar | (LUX)
CCP IV (GP) LLP (GBR) Warrington Pinners Brow
CCP IV Incentive Partners LP (GBR) RP Limited Sarl (LUX)
Curzon Capital Partners IV LP (GBR) Bolton Central RP Limited
Curzon Capital Partners IV Sarl (LUX) Sarl (LUX)
CCP IV IREF 1 Holding Sarl (LUX) EPISO 3 Incentive Partners (GP) Limited (GBR)
CCP IV IREF 1 (ITA) EPISO 3 Incentive Partners LP (GBR)
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(GBR)

UK)

(NLD)
BV (NLD)
(NLD
(NLD)

(NLD)

(NLD)

(NLD)

(NLD)

Westwijk BV (NLD)

Diemerplien BV (NLD)

New York Life Investment Management Holdings LLC (continued)

EPISO 3 GP LLP (GBR)

European Property Investors Special Opportunities 3 LP

EPISO 4 GP Il Sarl (LUX)

EPISO 4 Student Housing SCSp (LUX)

EPISO 4 GP LLP (GBR)

European Property Investors Special Opportunities 4 LP (

EPISO 4 Caeser Holding Sarl
Trophy Value Added Fund
EPISO 4 Luxembourg Holding Sarl (LUX)
EPISO 4 Leo Holding Sarl (LUX)
EPISO 4 Leo Management BV

EPISO 4 Leo Amersfoort Office
EPISO 4 Leo Metropelestraat BV
EPISO 4 Leo Leidsestraat BV
EPISO 4 Leo Koperwiekplein BV

EPISO 4 Leo Raaks BV (NLD)
EPISO 4 Leo Westwal BV (NLD)
EPISO 4 Leo Marikenstraat BV

EPISO 4 Leo Oudkerhof BV

EPISO 4 Leo Properties BV (NLD)
EPISO 4 Leo ST Properties BV

Powilse Power Station BV (NLD)
EP Office 1 Spzoo (POL)
EP Office 2 Spzoo (POL
EP Retail Spzoo (POL)
EP Apartments Spzoo (POL)
EP Hotel Spzoo (POL)
EPISO 4 Seed Holding Sarl (LUX)
EPISO 4 Seed Sarl (LUX)
EPISO 4 Flower Holding Sarl (LUX)
EPISO 4 Flower Sarl (LUX)
EPISO 4 Armando Holding Sarl (LUX)
EPISO 4 Armando Holding BV (NLD)
EPISO 4 Armando

EPISO 4 Armando

Ridderhof BV (NLD)

Zijdelwaard BV (NLD)

(IRL)

Eclipse DAC (IRL)

(1share held by SCI VDF)

SICAV-SIF (LUX)

SCSP (LUX)

(LUX)
(LUX)

(LUX)

EPISO 4 Armando
EPISO 4 Armando

EPISO 4 Twilight GP Limited (UK)
EPISO 4 Twilight LP (UK)
Twilight PRS Eclipse 110 DAC

Twilight Finance DAC (IRL)
Twilight Ireland PRS Properties

EPISO 4 West Holding Sarl (LUX)
EPISO 4 Antrim Sarl (LUX)
EPISO 4 Banbridge Sarl (LUX)
EPISO 4 France Investments Sarl (LUX)
OPPCI EPISO 4 France Investments (FRA)

SAS VDF (FRA)
SCI VDF (FRA)

CCP 5 Pool Partnership GP Limited (NJ)

CCP 5 Pool Partnership SLP (NJ)
CCP 5 GP LLP (GBR)

Curzon Capital Partners 5 Long-Life LP (GBR)

CCP 5 (GP) Sarl (LUX)

CCP 5 LL GP Sarl (LUX)

Curzon Capital Partners 5 Long Life SCSp (LUX)
CCP 5 Feeder GP Sarl (LUX)

CCP 5 Feeder SCSp (LUX)
EPISO 5 Incentive Partners GP Limited (NJ)

EPISO 5 Incentive Partners SLP (NJ)
EPISO 5 (GP) Sarl (LUX)

European Property Investors Special Opportunities 5 SCSp-

EPISO 5 Co-Investment SCSp (LUX)
EPISO 6 (GP) LLP (LUX)
EPISO 6 Co-Investment SCSp (LUX)
European Property Investors Special Opportunities 6

EPISO 6 Luxembourg Holding Sarl (LUX)
EPISO 6 Spectre JV Sarl (LUX)
EPISO 6 Spectre 1 Holding Sarl
EPISO 6 Spectre 2 Holding Sarl
EPISO 6 Spectre 3 Holding Sarl

EPISO Terina Holding Sarl (LUX)
EPISO 6 Romeo 2 Holding Sarl (LUX)
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Sarl (Jersey)

(Jersey)

Holdco Limited (Jersey)

Property Limited (Jersey)

Limited (Jersey)

Westminster Limited (UK)

Limited (Jersey)

OBS Limited (IRL)

Limited (Jersey)

Dublin Limited (IRE)

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

Kensington Hotel Limited (Jersey)
Kensington Limited (UK)

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

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

Cross Hotel Limited (Jersey)

New York Life Investment Management Holdings LLC (continued)

Montague 1 Sarl (LUX)
EPISO 6 Moomin Holding Sarl (LUX)
EPISO 6 Siem Holding Sarl (LUX)
EPISO 6 Siem Sarl (LUX)
EPISO 6 Panther (Jersey) GP Limited
EPISO 6 Panther (Jersey) JV SLP
EPISO 6 Panther (Jersey)
EPISO 6 Panther
RAAG Hotels
QMK Pub
RAAG OBS
QMK
Raag Dublin
QMK
Raag
Valemet
Raag
QMK
Raag
Raag
QMK
Raag Liverpool
Raag
QMK
Raag Kings Cross

Raag Kings

KX Limited (UK)

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

Wharf Limited (UK)

Limited (Jersey)

Shoreditch Limited (UK)

(Jersey)

Limited (UK)

Jersey

QMK
Raaq Paddington
Raag

QMK

Raag Canary Wharf

QMK Canary

Raag Shoreditch
QMK

Raag Aberdeen

QMK Management

Raag P2 Limited

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

German Property Performance Partners Investors Feeder Candriam Bonds Emerging Markets Corporate

Verwaltungs GmbH (DEU)
EPISO 4 (GP) S.a.r.l. (LUX)
EPISO 4 SCSp (LUX)
EPISO 4 (GP) Il S.a.r.l. (LUX)
EPISO 4 Student Housing SCSp (LUX)
KTA Holdco (LUX)
Kartesia Management SA (LUX)
Kartesia UK Ltd. (GBR)
Kartesia Belgium (BEL)
Kartesia Credit FFS (FRA)
Kartesia GP Il (LUX)
Kartesia Credit Opportunities 11l S.C.A., SICAV-SIF (LUX)
Kartesia Securities (LUX)
Kartesia Ill Topco S.a.r.l. (LUX)
Kartesia GP IV (LUX)
Kartesia Credit Opportunities IV SCS SICAV-SIF (LUX)
Kartesia Securities IV (LUX)
Kartesia Securities IV Topco S.a.r.l. (LUX)
Kartesia Master GP (LUX)
Kartesia Credit Opportunities V Feeder SCS (LUX)
Kartesia Senior Opportunities | SCS, SICAV-RAIF (LUX)
KASS Unleveled S.a.r.l. (LUX)
KSO | Topco S.a.r.l. (LUX)
Kartesia Credit Opportunities V SCS (LUX)
Kartesia Securities V S.a.r.l. (LUX)
Candriam Luxco S.a.r.l. (LUX)
Candriam Luxembourg (LUX)
Candriam Belgium (BEL)
Candriam France (FRA)
Candriam Monétaire SICAV (FRA)
Candriam Switzerland LLC (CHE)
Candriam GP (LUX)
Cordius (LUX)
Cordius CIG (LUX)
IndexIQ (LUX)
IndexIQ Factors Sustainable Corporate Euro Bond (LUX)
IndexIQ Factors Sustainable EMU Equity (LUX)
IndexIQ Factors Sustainable Europe Equity (LUX)
IndexIQ Factors Sustainable Japan Equity (LUX)
IndexIQ Factors Sustainable Sovereign Euro Bond (LUX)
Candriam Absolute Return (LUX)
Candriam Absolute Return Equity Market Neutral (LUX)
Candriam Bonds (LUX)
Candriam Bonds Capital Securities (LUX)
Candriam Bonds Credit Alpha (LUX)
Candriam Bonds Emerging Debt Local Currencies (LUX)
Candriam Bonds Emerging Markets

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

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

NYLife Real Estate Holdings LLC

501 Fayetteville JV LLC (DE)
501 Fayetteville Owner LLC (DE)
REEP-MU SOUTH GRAHAM NC LLC (DE)
401 SOUTH GRAHAM JV LLC (DE)
401 SOUTH GRAHAM OWNER LLC (DE)
REEP-IND COMMERCE CITY CO LLC (DE)
REEP-BRENNAN COMMERCE CITY JV LLC (DE)
REEP-MF ART TOWER OR LLC (DE)
REEP-WP ART TOWER JV LLC (DE)
REEP-OFC Mass Ave MA LLC (DE)
REEP-MF FARMINGTON IL LLC (DE)
REEP-MARQUETTE FARMINGTON JV LLC (DE)
REEP-MARQUETTE FARMINGTON OWNER LLC (DE)
REEP-MF BELLEVUE STATION WA LLC (DE)
REEP-LP BELLEVUE STATION JV LLC (DE)
REEP-HINE ENCLAVE POINT AZ LLC (DE)
REEP-HINES ENCLAVE POINT JV LLC (DE)
REEP-MF WILDHORSE RANCH TX LLC (DE)
REEP-WP WILDHORSE RANCH JV LLC (DE)
REEP-IND ROMULUS MI LLC (Delaware)
REEP-NPD ROMULUS JV LLC
REEP-MF SOUTH MAIN TX LLC (DE)
REEP-AO SOUTH MAIN JV LLC (DE)
REEP-AO SOUTH MAIN OWNER LLC (DE)
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0826 ...[New York Life Group .......ccceevvvvvevvnnn |eeeen 66915 ....| 13-5582869 .. | 1583827 ..... 0000071633 .. [ ceeeeeeeeeeeeeieeieeeeeeeeeees New York Life Insurance Company ................ LN 100 R B PP P PR (T R RRTRRRTRRURURI (URRRRTY RIS

New York Life Insurance and Annuity
Corporation ...oooeeeeeeeiiiiiiiiiii e .
NYLIFE Insurance Company of Arizona
New York Life Enterprises LLC
NYLIFE LLC
NYL Investors LLC ... .
New York Life Investment Management Holdings
LLC
NYLife Real Estate Holdings, LLC .... ..
New York Life Group Insurance Company of NY

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

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

New York Life Insurance Company .............. Ownership..

. 0826 ...[New York Life Group .......ccccevveiviecns [enne 91596 .... [ 13-3044743 ..| 3683691 ..... 0000727136 ..
. 0826 ...[New York Life Group R 81353 ....|52-1530175 .. | .. .
.......... 13-419%614 .. | ..
...[13-4081725 .. (2928649 ..... 0001270096 ..
..[46-4203486 .| ... 0001606720 ..

.| 52-2206682 ..
27-0166422 ..
..... 64548 ... [13-2556568 ..
..... 65498 .... [23-1503749 ..
06-1252418 ..

0001513831 .. .100.000 ...[New York Life Insurance Company ...
.100.000 ...|New York Life Insurance Company
.100.000 ...|New York Life Insurance Company
.100.000 ...|New York Life Insurance Company
.100.000 ...[New York Life Insurance Company ...
.100.000 ...[New York Life Insurance Company ...

.100.000 ...|New York Life Insurance Company

New York Life Insurance Company .............. Ownership..
. |New York Life Insurance Company ... . | Ownership..
New York Life Insurance Company ... . | Ownership..
Life Insurance Company of North America ...... . New York Life Insurance Company ... .. | Ownership..
LINA Benefit Payments, Inc. .......cccvvvvrvnnnne . e Life Insurance Company of North America ... |Ownership..
New York Life Benefit Payments LLC ............ . New York Life Insurance Company Ownership..
NYL Real Assets LLC ......... . |New York Life Insurance Company ... . | Ownership..

. 0826 ...|New York Life Group ..
. 0826 ...|New York Life Group

47-2379075 ..

.......... 47-2530753 .. NYL Emerging Manager LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
................... NYL Wind Investments LLC . |New York Life Insurance Company ... . | Ownership.. 100.000 ...|New York Life Insurance Company
......................... NYLIC HKP Member LLC New York Life Insurance Company ... Ownership.. ..67.974 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... NYLIC HKP Member LLC Corporation Ownership.. ..32.026 ....[New York Life Insurance Company ...
.......... NYLIC HKP VENTURE LLC .... NYLIC HKP Member LLC ... Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... NYLIC HKP REIT LLC NYLIC HKP VENTURE LLC .........cccceeeennnnnnnn. | Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... NYLIM Jacob Ballas India Holdings IV . . |New York Life Insurance Company . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... Flatiron RR LLC New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ..|98-1075997 .. Flatiron CLO 2013-1 Ltd. .. New York Life Insurance Company .............. | Influence .. 0.000 .... [New York Life Insurance Company ...

..[98-1180305 ..

. Flatiron CLO 2015-1 Ltd ....
..[98-1330289 ..

o |..CYM.... New York Life Insurance Company .............. Influence. . |New York Life Insurance Company ...
Flatiron CLO 17 Ltd. ...oooceviviiiiiiiiiiinns ..CYM....

.......... . . . New York Life Insurance Company Influence . |New York Life Insurance Company ...
.......... . . Flatiron CLO 18 Ltd. .. . . |New York Life Insurance Company ... . | Influence.. . |New York Life Insurance Company
.......... Flatiron CLO 19 Ltd. ....oeevvveviiiiniinieneeenn, | .CYMLLLL New York Life Insurance Company Influence . |New York Life Insurance Company ...
.......... Flatiron CLO 20 Funding Ltd. ...........cccceeees | ..CYM.... New York Life Insurance Company Influence. . |New York Life Insurance Company ...
.......... Flatiron CLO 21 Ltd ......... ..CYM. . |New York Life Insurance Company ... . | Influence.. . |New York Life Insurance Company
.......... Flatiron RR CLO 22 LLC .. ..CYM. . |New York Life Insurance Company ... . | Influence.. . |New York Life Insurance Company
.......... Flatiron CLO 25 Ltd. .. CYM. . |New York Life Insurance Company ... . | Influence.. . |New York Life Insurance Company

Influence
Board of Directors..

Flatiron CLO 23 LLC New York Life Insurance Company
Flatiron RR LLC, Manager Series ................ ..DE..... New York Life Insurance Company

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

.......... Flatiron RR LLC, Retention Series .. DE. . |New York Life Insurance Company ... . |Board of Directors.. . |New York Life Insurance Company
.......... Stratford CDO 2001-1 Ltd. ..CYM. . |New York Life Insurance Company ... . | Influence.. ... |New York Life Insurance Company
.......... Silver Spring, LLC ....... .. DE. weeeee. |New York Life Insurance Company .. | Ownership.. .|New York Life Insurance Company
.......... Silver Spring Associates, L.P. .. PA..... Silver Spring, LLC ..........eeeeeeeeeeeeeeennn.. | Ounership.. .|New York Life Insurance Company ...
.......... SCP 2005-C21-002 LLC .. .. DE..... New York Life Insurance Company Ownership.. .|New York Life Insurance Company ...
.......... SCP 2005-C21-003 LLC .. .. DE... . |New York Life Insurance Company ... . | Ownership.. .|New York Life Insurance Company
.......... SCP 2005-C21-006 LLC .. .. DE.. . |New York Life Insurance Company ... . | Ownership.. .|New York Life Insurance Company
.......... SCP 2005-C21-007-LLC .. .. DE... .. |New York Life Insurance Company ... . | Ownership.. .|New York Life Insurance Company
.......... SCP 2005-C21-008 LLC .. .. DE..... New York Life Insurance Company Ownership.. .|New York Life Insurance Company ...
.......... SCP 2005-C21-009 LLC .. .. DE..... New York Life Insurance Company Ownership.. .|New York Life Insurance Company ...
.......... SCP 2005-C21-017 LLC .. .. DE.. . |New York Life Insurance Company ... . | Ownership.. .|New York Life Insurance Company
.......... SCP 2005-C21-018 LLC .. .. DE... . |New York Life Insurance Company ... . | Ownership.. .|New York Life Insurance Company
.......... SCP 2005-C21-021 LLC .. .. DE.. . |New York Life Insurance Company ... . | Ownership.. .|New York Life Insurance Company

SCP 2006-021-025 LLC ..

.. DE..... New York Life Insurance Company Ownership.. .|New York Life Insurance Company ...
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SCP 2005-C21-031 LLC .. New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company . .
SCP 2005-C21-036 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-041 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-043 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-044 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-048 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-061 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-063 LLC .. .. |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-067 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-069 LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
SCP 2005-C21-070 LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Ennis GP, LLC .. .. [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Ennis, L.P. ..... . |NYMH-Ennis GP, LLC ....ccoeennnnnn . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Freeport GP, LLC . .. [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Freeport, L.P. .... . |NYMH-Freeport GP, LLC ............. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Houston GP, LLC ... New York Life Insurance Company Ownership .100.000 ...[New York Life Insurance Company .
NYMH-Houston, L.P. ..... NYMH-Houston GP, LLC . | Qunership .100.000 ...[New York Life Insurance Company .
NYMH-Plano GP, LLC . |New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Plano, L.P. ........... NYMH-Plano GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
.......... NYMH-San Antonio GP, LLC ... New York Life Insurance Company .. Ownership .100.000 ...[New York Life Insurance Company .
NYMH-San Antonio, L.P. ... . |NYMH-San Antonio GP, LLC . | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Stephenville GP, LLC New York Life Insurance Company .. Ownership .100.000 ...[New York Life Insurance Company .
NYMH-Stephenville, L.P. ..... NYMH-Stephenville GP, LLC . | Qunership .100.000 ...[New York Life Insurance Company .
NYMH-Taylor GP, LLC . . . |New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
NYMH-Taylor, L.P. ... NYMH-Taylor GP, LLC .. | Ownership .100.000 ...[New York Life Insurance Company .
.......... REEP-MF Salisbury Square Tower One TAF LLC . New York Life Insurance Company .............. |Ownership. ..95.500 ....[New York Life Insurance Company ........
New York Life Insurance and Annuity
.......... REEP-MF Salisbury Square Tower One TAF LLC . |..DE.....|......NIA....... | Corporation ...........cccccceeiiiiinineceaeneeee. | Ounership ..0.500 ... |New York Life Insurance Company ........ [....NO......|..... .....
REEP-DRP Salisbury Square Tower One TAB JV REEP-MF Salisbury Square Tower One TAF LLC
.......... LLC woeeiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 2 DB e NTAGLLLL Ownership ..80.000 ....[New York Life Insurance Company ........ |....NO...oou| eeee wenie
.......... Salisbury Square Tower One LLC . Ownership .100.000 ...|New York Life Insurance Company .
.......... NYMH Attleboro MA, LLC New York Life Insurance Company .. . | Ownership .100.000 ... |New York Life Insurance Company .
.......... NYMH-Farmingdale, NY, LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
NYLMOC—King of Prussia GP, LLC . . NIA.......[New York Life Insurance Company .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. NYLMDC—King of Prussia Realty, LP LDE] s NIA....... NYLMDC King of Prussia GP, LLC .... . [Ownership .100.000 ...[New York Life Insurance Company .
47-3304035 .. 2015 DIL PORTFOLIO HOLDINGS LLC ... LDE ] NIA....... New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
..| 47-3444658 .. PA 180 KOST RD LLC ........... . 12015 DIL PORTFOLIO HOLDINGS LLC .. Ounership.. .4.100.000 ... [New York Life Insurance Company .
..| 82-2586171 .. 2017 CT REO HOLDINGS LLC . |New York Life Insurance Company .. Ownership.. ..62.308 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
........................... 82-2586171 .. 2017 CT REO HOLDINGS LLC Corporation . | Ownership ..37.692 ....[New York Life Insurance Company .
Cortlandt Town Center LLC New York Life Insurance Company .. . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-1250 Forest LLC .. New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-HZ SPENCER LLC .... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-IND 10 WEST AZ LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-IND 4700 Nall TX LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-IND Aegean MA LLC ... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-IND Alpha TX LLC New York Life Insurance Company .. | Ownership .100.000 ...[New York Life Insurance Company .
............................................................................ 83-2598877 .| .eeeevvveeeenn | wevevvrviiiiiinn | wevvvvvveveesnsssnesnnnnnnnnnn.. | REEP=IND MCP VIT1 NC LLC New York Life Insurance Company .............. |Ownership.............ccccevvvvvvvnnnennnp. 100.000 ... [New York Life Insurance Company
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.......... . .. |REEP-IND CHINO CA LLC ..DE.....]......NIA....... [New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ... N0
.......... REEP-MF STEWART AZ OLDER LLC . DE.....]......NIA....... [New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... REEP-MF STEWART AZ .. DE.....]......NIA....... [New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... REEP-OFC Aspect OR LLC .. . DE.....]......NIA....... [New York Life Insurance Company ... Ownership.. ..37.000 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... REEP-OFC Aspect OR LLC .......cuuemmmnnnnninnnnee Corporation Ownership.. ..63.000 ....[New York Life Insurance Company ...
.......... REEP-IND FRANKLIN MA HOLDER LLC . |New York Life Insurance Company . | Ownership.. 100.000 ...|New York Life Insurance Company

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

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

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

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

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

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

..[82-1945938 ..

. REEP-MF 960 EPF Opco GA LLC ......ccccevvennnen. .
..[84-4102691 ..

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

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

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

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

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

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

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

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

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

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

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

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

REEP-OFC SEVEN WATER RIDGE NC LLC . |New York Life Insurance Company .. Ownership.. .}.100.000 ...|New York Life Insurance Company .
REEP-OFC EIGHT WATER RIDGE NC LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ... |New York Life Insurance Company .
REEP-OFC NINE WATER RIDGE NC LLC .. . |New York Life Insurance Company .. Ownership.. .}.100.000 ...|New York Life Insurance Company .
REEP-OFC TEN WATER RIDGE NC LLC ... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ... |New York Life Insurance Company .
REEP-OFC ELEVEN WATER RIDGE NC LLC . |New York Life Insurance Company .. Ownership.. .100.000 ...[New York Life Insurance Company .

..[81-2351415 ..

REEP-MF FOUNTAIN PLACE MN LLC ... .. |New York Life Insurance Company .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|81-2456809 .. REEP-MF FOUNTAIN PLACE LLC .. . | REEP-MF FOUNTAIN PLACE MN LLC .. . [Ownership.. .1.100.000 ... |New York Life Insurance Company .
REEP-MF Park-Line FL LLC ... . |New York Life Insurance Company .. . | Ownership.. .100.000 ...[New York Life Insurance Company .

..[85-3514927 .. .
.100.000 ...[New York Life Insurance Company .

REEP-MU 2401 Penn DC LLC ... . |New York Life Insurance Company .. |
.100.000 ...[New York Life Insurance Company .

Ownership..

REEP-OFC 2300 EMPIRE CA LLC .. . |New York Life Insurance Company .. Ownership.. .

REEP-IND 10 WEST || AZ LLC . |New York Life Insurance Company .. Ownership.. .100.000 ...[New York Life Insurance Company .

REEP-RTL Flemington NJ LLC . . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. REEP-RTL Mill Creek NJ LLC . |New York Life Insurance Company .. Ownership.. .}.100.000 ...|New York Life Insurance Company .
85-3592979 .. REEP-RTL NPM GA LLC .......... . |New York Life Insurance Company .. Ownership.. .100.000 ...[New York Life Insurance Company .

New York Life Insurance Company .. | Ownership .100.000 ...[New York Life Insurance Company .......
New York Life Insurance Company .............. (O Ty T T ..39.000 ....[New York Life Insurance Company ........
New York Life Insurance and Annuity
Corporation

REEP OFC 515 Post Qak TX LLC ....
REEP-RTL DTC VA LLC ...oovieiiiiieiiiiccice .

REEP-RTL DTC VA LLC . | Ownership ..61.000 ....[New York Life Insurance Company .

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

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

New York Life Funding ....

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

New York Life Insurance Company

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

.......... Government Energy Savings Trust 2003-A ....... New York Life Insurance Company .| Influence. . [New York Life Insurance Company .
UFI-NOR Federal Receivables Trust, Series
.......... 2009B ......eveunnnnininnininiinnnnnnnennneeneeeeneenenees | Vo]  OTH.LLLL.. [New York Life Insurance Company Influence. . |New York Life Insurance Company
JREP Fund Holdings I, L.P. .eoevvreiiiiiiiiiinnns O NIA....... New York Life Insurance Company . | Ownership ..|New York Life Insurance Company .
Jaguar Real Estate Partners L.P. ..CYM.... . |New York Life Insurance Company .. Ownership.. ..|New York Life Insurance Company .
. NYLIFE Office Holdings Member LLC .... .. DE..... New York Life Insurance Company . | Ownership ..|New York Life Insurance Company .
0001711406 .. NYLIFE Office Holdings LLC NYLIFE Office Holdings Member LLC ... Ownership ..|New York Life Insurance Company .
0001728620 .. NYLIFE Office Holdings REIT LLC . |NYLIFE Office Holdings LLC . | Ownership.. .|New York Life Insurance Company .

REEP-OFC DRAKES LANDING LLC NYLIFE Office Holdings REIT LLC .. . | Ounership

. .|New York Life Insurance Company .
REEP-OFC CORPORATE POINTE CA LLC ............... WDEL] NIA....... NYLIFE Office Holdings REIT LLC .............. Ounership

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

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

47-2591038 ..

98-0412951 ..

98-0412951 ..

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

REEP OFC Westory DC LLC .....vvvvvvvvviriineainnnes

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

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

Max Estates Ltd. (India) Max Ventures and

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

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

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

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

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

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

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

. |Max Estates Ltd. .

NYLIFE Office Holdings LLC .

NYLIFE Office Holdings Acquisition REIT LL(

New York Life Insurance Company
New York Life Insurance Company

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

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

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

New York Life International Holdings
Limited

.. | Ounership..
. [Ownership..

.| Influence..
.| Influence
.| Influence

. | Ownership

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

. | Ounership..

. | Ownership..
. | Ownership

. | Ownership..

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

Max Estates Ltd. ....

Ownership..
Ownership..
Ownership

Ownership

Influence..

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

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

Ownership..
Ownership..

Ownership

(0T T N .

(0T T N .

Ownership

Ownership..
Ownership..

Ownership

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

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

15.620 ...

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

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

..|New York Life Insurance Company

New York Life Insurance Company

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

.[ 13-3929029 ..

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

MSSDF |11 GP LLC o NYL Investors LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
Madison Square Structured Debt Fund Il LP ... |..DE.....]...... NIA....... MSSDF 11 Member LLC ....euevviiiiiiiiiiiiiiinnees OWNership...ooeeeeeeeiieieieieiee | .100.000 ...[New York Life Insurance Company
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Madisson Square Structured Debt Fund Il LP
............................................................................ 92-2421807 .. | ceveeeeeveeene | eevveeeneennnnnn | eemeeeeiiniiieiieinineieeeeeeeee [MSSDF REIT T1LLC e [ DB e N s | OWNEPSRPL L.} . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eer nis
............................................................................ 84-1781419 .| .ivvvvviviveee | vvvvvvvnnininnn | eveeieiiiiiiieiesnnneenennnenn. | MSSDF Member LLC ..oooovvvvviviiiiiiiiiiiieeieeeeeenns [ DELLt] oo NIALL... [New York Life Insurance Company ..............|Ownership.........ccceeeevvuvrnvennnnnnnnnn..35.000 ....[New York Life Insurance Company ........ |....NO.....|eeeee wenis
New York Life Insurance and Annuity
84-1781419 .. MSSDF Member LLC .....vvvvvveeveeeeeeieeeeeviveeaeaes Corporation Ownership 65.000 ....|New York Life Insurance Company .
84-1797003 Madison Square Structured Debt Fund LP .. | MSSDF Member LLC . . | Ownership.. 40.400 ....[New York Life Insurance Company .
84-1819107 MSSDF REIT LLC .evvvvveeeeeeeieeieeeeeeeas .. [Madison Square Structured Debt Fund LP .... |Ownership.. 100.000 ...|New York Life Insurance Company .
84-1825208 MSSDF REIT Funding Sub | LLC . .. |[MSSDF REIT LLC ... . | Ownership.. 100.000 ...|New York Life Insurance Company .
85-4113067 MSSDF REIT Funding Sub |1 LLC .. .. |MSSDF REIT LLC Ownership.. 100.000 ...|New York Life Insurance Company .
85-4120070 MSSDF REIT Funding Sub 111 LLC . .. | MSSDF REIT LLC Ounership.. 100.000 ... [New York Life Insurance Company .
I IR MSSDF REIT Funding Sub IV LLC ... .. |MSSDF REIT LLC Ownership.. 100.000 ...|New York Life Insurance Company .
..| 87-3760197 .. MSSDF REIT Funding Sub V LLC .......... .. |[MSSDF REIT LLC Ownership.. 100.000 ...|New York Life Insurance Company .
MSSDF REIT Funding Sub VI LLC (Delaware) .... .. |MSSDF REIT LLC Ownership.. 100.000 ...|New York Life Insurance Company .
MSSDF REIT Funding Sub VI1 LLC (Delaware) ... |.. .. |MSSDF REIT LLC ... .. | Ounership.. 100.000 ...|New York Life Insurance Company .
..|93-1441293 .. MSSDF-OFCB Voss San Felipe LLC (Delaware) ... |.. .. |Madison Square Structured Debt Fund LP .... |Ounership.. 100.000 ...|New York Life Insurance Company .
..|93-1429937 .. MSSDF-OFCB Voodway LLC (Delaware) .... .. [Madison Square Structured Debt Fund LP .... |Ownership.. 100.000 ...|New York Life Insurance Company .
..|93-2600376 .. MSSDF-OFCB Hanover LLC (Delaware) . [Madison Square Structured Debt Fund LP .... |Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. MSSIV GP LLC (Delaware) ............eeeeee. NYL Investors LLC ... . | Ownership..... .100.000 ...[New York Life Insurance Company .
Madison Square Strategic Investments Venture
......................................................................................................................................................... LP eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | DB NTAL [ MSSTV GP e | Ownershipa e} 512000 .| New York Life Insurance Company
Madison Square Strategic Investments
......................................................................................................................................................... MSSIV REIT Manager LLC (Delaware) .........cc | DEeeeis] e NIALco [Venture LP oo | Ownershipa..en 2} 512000 ... | New York Life Insurance Company
Madison Square Strategic Investments Venture Madison Square Strategic Investments
REIT LLC oo LDE] s NIA....... Venture LP Ownership ..51.000 ....[New York Life Insurance Company .
MSSIV NYL Investor Member LLC (Delaware) .... |..DE.....|...... NIA....... New York Life Insurance Company .. Ownership ..90.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
MSSIV NYL Investor Member LLC (Delaware) .... |..DE.....|...... NIA....... Corporation . | Ounership ..10.000 ....[New York Life Insurance Company .
MSVEF GP LLC .... .|NYL Investors LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. MCPF GP LLC . NYL Investors LLC ... . | Qunership .100.000 ...[New York Life Insurance Company .
94-3390961 .. Madison Core Property Fund LP ... LDE] s NIA....... NYL Investors LLC Management.... .}.. 0.000 .... [New York Life Insurance Company .
..| 83-4025228 .. MCPF Holdings Manager LLC .. . [Madison Core Property Fund LP .. Ownership.. .100.000 ...[New York Life Insurance Company .
83-4049223 .. MCPF MA Holdings LLC Madison Core Property Fund LP ................ Ownership .100.000 ...[New York Life Insurance Company .
MCPF Holdings LLC Madison Core Property Fund LP ................ Ownership .100.000 ...[New York Life Insurance Company .
MADISON-IND TAMARAC FL ... . [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-OFC BRICKELL FL LLC Madison Core Property Fund LP ................ Ownership .100.000 ...[New York Life Insurance Company .
MADISION-IND POWAY CA LLC Madison Core Property Fund LP Ownership .100.000 ...[New York Life Insurance Company .
MADISON-LPC POWAY JV LLC (Delaware) . e |- . |MADISION-IND POWAY CA LLC . | Qunership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-MF GRANARY FLATS TX LLC (Delaware) . MADISON-LPC POWAY JV LLC (Delaware) ........ Ounership .100.000 ... |New York Life Insurance Company .
MADISON-MF GRANARY FLATS TX LLC (Delaware)
MADISON-AO GRANARY FLATS JV LLC (Delaware) . |..DE.....|...... NIA....... OWNErship...ccoeeeeeeeeeeeee e .100.000 ...|New York Life Insurance Company
MADISON-AQ GRANARY FLATS ONINER LLC (Delaware)
. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-IND 2080 ENTERPRISE CA LLC .. [Madison Core Property Fund LP Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-IND CLAWITER CA LLC ..... .. [Madison Core Property Fund LP .. . | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-REDCO CLAWITER JV LLC ... .. |MADISON-IND CLAWITER CA LLC . . | Ownership.. .4.100.000 ... [New York Life Insurance Company .
MADISON-IND ENTERPRISE RIALTO CA LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Mill Creek, LLC .... .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Gateway, LLC ........ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Gateway Phases Il and Ill, LLC . [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Delta Court, LLC Madison Core Property Fund LP Ownership .100.000 ...[New York Life Insurance Company .
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MIREF Fremont Distribution Center, LLC ....... . Madison Core Property Fund LP Ownership .100.000 ...[New York Life Insurance Company . .
MIREF Century, LLC ........ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Newpoint Commons, LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ... |New York Life Insurance Company .
MIREF Northsight, LLC .... .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Riverside, LLC .. .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Corporate Woods, LLC . .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
Bartons Lodge Apartments, LLC .. [Madison Core Property Fund LP .. . |Ounership.. ..}..90.000 ....|New York Life Insurance Company .
MIREF 101 East Crossroads, LLC . .. [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
101 East Crossroads, LLC ... .. [MIREF 101 East Crossroads, LLC .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Hawthorne, LLC .. .. [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Auburn 277, LLC . .. |[Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Sumner North, LLC . .. [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Wellington, LLC .... .. |[Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MIREF Warner Center, LLC ... .. [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-MF Duluth GA LLC ... . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-OFC Centerstone | CA LLC .. Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-OFC Centerstone | Il CA LLC .. Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-MOB Centerstone IV CA LLC .... . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
........................... . MADISON-OFC Centerpoint Plaza CA LLC .. Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
47-2279230 .. MADISON-IND Logistics NC LLC .... Madison Core Property Fund LLC Ownership .100.000 ...[New York Life Insurance Company .
..| 47-2283899 .. MCPF-LRC Logistics LLC . | MADISON-IND Logistics NC LLC ... . | Ownership.. ..}..90.000 ....|New York Life Insurance Company .
MADISON-MF Desert Mirage AZ LLC ... Madison Core Property Fund LLC Ownership .100.000 ...[New York Life Insurance Company .
MADISON-OFC One Main Place OR LLC Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-IND Fenton MO LLC . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-IND Hitzert Roadway MO LLC .. Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company .
MADISON-MF Hoyt OR LLC Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-RTL Clifton Heights PA LLC . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-IND Locust CA LLC o Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
47-5640009 .. MADISON-OFC Weston Pointe FL LLC ............... Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
. MADISON-MF MCCADDEN CA LLC .... . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-OFC 1201 WEST IL LLC ... Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-MCCAFFERY 1201 WEST IL LLC ............ MADISON-OFC 1201 WEST IL LLC Ounership ..92.500 ....|New York Life Insurance Company .
MADISON-MF CRESTONE AZ LLC . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
83-4019048 .. MADISON-MF TECH RIDGE TX LLC .... Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-RTL SARASOTA FL, LLC Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-MOB CITRACADO CA LLC . . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-MF THE MEADOWS WA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-ACG THE MEADOWS JV LLC ... MADISON-ACG THE MEADOWS WA LLC ... . | Ownership .100.000 ... |New York Life Insurance Company .
MADISON-ACG THE MEADOWS OWNER LLC . |MADISON-ACG THE MEADOWS JV LLC . | Ownership.. .4.100.000 ... [New York Life Insurance Company .
. Madison-MF Osprey QRS Inc Madison Core Property Fund LP Ownership .100.000 ...[New York Life Insurance Company .
87-4097153 .. Madison-MF Osprey NC GP LLC .. Madison-MF Osprey QRS Inc. ... Ownership .100.000 ...|New York Life Insurance Company .
..| 874075458 .. Madison-MF Osprey NC LP . . . |Madison-MF Osprey QRS Inc. Ownership.. ..99.000 ....|New York Life Insurance Company .
............... Madison-MF Osprey NC LP . e | Madison-MF Osprey NC LP Ownership ..1.000 .... [New York Life Insurance Company .
MADISON-IND LNDR TABOR ROAD NJ LLC (Delaware)
..................................................................................................................................................................................................................... DE.....[......NIA....... |Madison Core Property Fund LP ................ |Ownership.......cccccccceeeeeeeeennnneeee...f . 100,000 ... [New York Life Insurance Company ........ [...NO.....[..... ...
New York Life Investment Management Asia New York Life Investment Management
......................................................................................................................................................... Limited ..vovvvvvvvvvvvvvvvevvvverernenennereneeeennnnnns | CYMe o NIALL.... [Holdings LLC ..o | OWNEPSHiP..eieiiiiiiiiiiiiiieeee. b . 100,000 ... [New York Life Insurance Company ........ [...NO.....].c.. .....
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New York Life Investment Management
............................................................................ 13-4080466 .. | .............. [0000061227 .. | ....ccceeeeeeeiiiieeeeeeennnnn. [ MacKay Shields LLC ..ooooeeeeeeieeeee | W DBt e NI [Holdings LLC e | OWnershipa. e} . 100..000 ... | New York Life Insurance Company ........ N e
MacKay Shields Emerging Markets Debt
......................................................................................................................................................... Portfolio weeeeeeeieiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeens | L DBl NTALLLLLL. [MacKay Shields LLC ............coeeeeeeeeeeeeeeee. | OWnership....eceeiieiieieieeeenn} . 100..000 ... |New York Life Insurance Company ........ N e
MacKay Shields Core Plus Opportunities Fund
............................................................................ 27-2850988 .. | ..eeeeiiiiiene | eevereeereennnnn | eeeeeeeiiniiieieiiieiiieeeeeeees [GP LLC s | DB NTAGLL [MacKay Shields LLC .....oeeeeeieeeeieeeeeeeeeeee | OWNErShipL.aaiiiiiieeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.eer nis
MacKay Shields Core Plus / Opportunities MacKay Shields Core Plus Opportunities
............................................................................ 27-2851036 .. | .............. |0001502131 teeeeeeeeeeeeeeeeeeeeeeeeeeeeee |[FUNA LR e | DB e NTAL [ FUND GPOLLC eeeeeeeeeeeeeeeeeeeeeeees [OWNETShipL .. . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.cooe oot
MacKay Municipal Managers Opportunities GP
............................................................................ 270676586 .. | .eeeeveveeeeen | weverrennennnnnn | emmeeneiiieiiiiiiiiiiieeeeeeeeee [LLC e | W DB NTALL [MacKay Shields LLC ... | OWNErShiPL L. . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.r il
MacKay Municipal Opportunities Master Fund, MacKay Municipal Managers Opportunities GP
............................................................................ 26-2332835 .. | ..eeeeeeeeeene 0001432467 .. | e [P e [ DB NTA [ LLC e eeeeeeeeeeeeeeeeeeeeeeeees | OWNETSRPL e ) . 100,000 ... [New York Life Insurance Company ........ |....NO..oof. il
MacKay Municipal Managers Opportunities GP
............................................................................ 22-2267512 ..| ..eeeeeeeeee.. |0001432468 .. | .......eeiiiiiiiiiiiiiinnnnnnn.. [MacKay Municipal Opportunities Fund, L.P. .. [..DE.....|......NIA....... et eeeee e e e e e e e e e e e e e e e e e e e e aaaaaaeeeaeeeeeeeeeeee | OWNEESIPL .} . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Municipal Managers Credit
............................................................................ 270676650 .. | eeeevereeeeee | weveereneeennnnn | eemeeeeieniiiiiiiieeneeeeeeeeee. | Opportunities GP, LLC .......eeeeviieeiiieiiiinnnnnn [ DBl NIALLL... [MacKay Shields LLC ......ccceeeeeeeeeeeeeeeeeeeee. | OWNErShip. .t . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eer nis
MacKay Municipal Credit Opportunities Master MacKay Municipal Managers Credit
.......... ..| 30-0523736 .. 0001460030 .. Fund, L.P. e |- DE.....] ..o NIA...... [ Oppor tunities GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ... N e
MacKay Municipa MacKay Municipal Managers Credi
............................................................................ 30-0523739 .. | ..oeeeeeeeeene |0001460023 .. | .eeeeiiiiiiiiiiiiiiieeieeeeeeee [LPe e | W D] NTALLL.. [ Oppor tunities GP LLC .........eeeiiiiiiiieeeeene. | OWNErShipLL.iiiiiiiiiiiiiieeeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO.ooof.eer nis
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 38-4019880 .. | ....ceeeeeeene 0001700102 .. | eeeeeeeneeiiiiiiiiiiiiieeeeeeeen [FUNd, P | DB NTALLL... [ Oppor tunities GP LLC .........eeeeiiiiiiieieennn. | OWNErShip...iiiiiiiiiiiiiiiiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eee nis
MacKay Municipal Managers Credit
............................................................................ 98-1374021 .. | .eovvveviiiiee | weveeeeneennnnnn | eeeeeeeiiiiiiiiiiiiieeeeeeeeene. |Opportunities Ho (Cayman) GP LLC ............... [..OYM....]......NIA....... [MacKay Shields LLC ........cccceeeeeeeeeeeeeeeeees | OWNErShip...eeeeeiiiiiiiiiiiiiiiiiiieeeeeen . 100,000 ... [New York Life Insurance Company ........ |....NO.ooooeer nis
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 98-1370729 ..| .............. |0001710885 teeeeeeeeeeeeeaeaeaaaeeeeeeeeees | (Cayman) Fund, LP oo | LOYMLLL) LU NTALL..... | Oppor tunities HL (Cayman) GP LLC ............ [Ownership.............cceeeeeeieeiiiiee...} . 100.000 ... |New York Life Insurance Company ........ |....NO..oo|ooes weeee
MacKay Municipal Short Term Opportunities
............................................................................ 45-3040968 .. | ..oeeeeeiiiine | eevrereneeeninnn | eeeeeeiieeiieeeiiiiiieeeeeeeeees [FURD GPLLC Lo [ L DB NTALL [MacKay Shields LLC .....cceeeeeieeeieeeieeeeeeee | OWNErShipL L. . 100,000 .. [New York Life Insurance Company ........ |....NO...oof. il
MacKay Municipal Short Term Opportunities MacKay Municipal Short Term Opportunities
.......... ..|45-3041041 .. Fund LP .. DE.... Fund GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Plainview Funds plc ..IRL. . |MacKay Shields LLC Ounership.. .50.000 ....|New York Life Insurance Company
.......... Plainview Funds plc ... . IRL.... MacKay Shields LLC Board of Directors.. .. 0.000 .... [New York Life Insurance Company ...
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio |..IRL....J......NIA....... [MacKay Shields LLC ..........ccceeeeeeeeeeeeeeeees | OWNErShip...eeeeieiiiiiiiiiiiiiieeeeennd .. 0.010 ... [New York Life Insurance Company ........ |....NO.ooocceee iis
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio |..IRL....J......NIA....... [New York Life Insurance Company .............. | Ownership........ccccoooeuuuununnnnnnnnnnt ..99.980 ....[New York Life Insurance Company ........ |....NO...oo|eeee eis
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........ceeeeeeeveeeeeeennn [ IRLe) oo NTALLL.... [MacKay Shields LLC ........ccceeeeeeeeeeeeeeeeeees | OWNErship. .. .. 0.010 ... [New York Life Insurance Company ........ |....NO...ooceee iis
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........ccceveeeveeeeeeennn [ IRL..] oo NIALL..... [New York Life Insurance Company ..............|Ownership........ccccooooioinnnnnnnnnnnnd ..99.990 ....[New York Life Insurance Company ........ |....NO....o|eeee iis
MacKay Shields High Yield Active Core Fund GP
............................................................................ 27-3064248 .. L DE.....]......NIA....... [MacKay Shields LLC .........ccceeeeeeeeeeeeeeeeees | OWNErship. ..t . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeceer eie
MacKay Shields High Yield Active Core Fund
.......... ...| 26-4248749 .. GP LLC eeeeeeieiiiiiieeiiiiiiiiieneeeeneenennenee. | OuWnErship.. .100.000 ...[New York Life Insurance Company ... N e
.......... ..|98-0540507 .. | .. MacKay Shields Credit Strategy Fund Ltd ...... |..CYM. MacKay Shields LLC ..........ccceeeeeenunnnnnnn. | Ounership.. .100.000 ...[New York Life Insurance Company ... LN e
.......... 13-4357172 .. | 3859263 ..... | .oeernnnnnnnee MacKay Shields Credit Strategy Partners LP . |..DE.....|......NIA....... [MacKay Shields LLC ............................... |Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..coot| eeee weiis
MacKay Shields Defensive Bond Arbitrage Fund
......................................................................................................... 0001502133 .. [ ceeeeeeeeeeeeeeeeeeeeeeeeee | LE e [ GBMUL L UNTALLLLLLL | MacKay Shields LLC ....eeiiiiiiiiiiiiiieeeeeeeees [ Ounershipo. L. 0.070 ... [ New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Shields Defensive Bond Arbitrage Fund
......................................................................................................... 0001502133 .. [ ceeeeeeeeeeeeeeeeeeeeeeeeeee | LE s | GBMUL L NTALLLL | New York Life Insurance Company ..............|Ownership........ccoooooo .. 14.780 ... New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Shields Core Fixed Income Fund GP LLC
.......... .| 45-2732939 .. . DE.....]......NIA....... [MacKay Shields LLC ............................... | Ownership.. .100.000 ... [New York Life Insurance Company ... LN
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MacKay Shields Core Fixed Income Fund GP
............................................................................ 45-2733007 ..| .eeeeeeeeenen. |0001529525 .. | ...eiiiiiiiiiiiiiiiiiiiennenenn. [ MacKay Shields Core Fixed Income Fund LP ... [..DE.....|.cccco NIAooos [LLC cooiiiiiiiiiiiiiiiiiieieieeeeeeeeeeeeeeee. | OWnership...eeeeeeeeiiiiiiiiiiieiiieeeeeeen . . 100,000 ... [New York Life Insurance Company ........ N e
MacKay Shields Select Credit Opportunities
............................................................................ 821760156 .. | .eevvvvvveeeee | wevervrnnennnnnn | eemeeiiieiieiiiiiiiiieeeeeeeeees [FUND GP LLC oo | W DB ] o NTALL [MacKay Shields LLC .......cceeeieiineees | OWNErShip.L . . 100,000 .. [New York Life Insurance Company ........ N e
MacKay Shields Select Credit Opportunities MacKay Shields Select Credit Opportunities
81-4553436 .. FUNd LP s .. DE..... Fund GP LLC Ownership .100.000 ...|New York Life Insurance Company
..|98-1108933 .. MacKay Shields (International) Ltd ..GBR... .. |MacKay Shields LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|98-1108959 .. MacKay Shields (Services) Ltd. . ..GBR... .. [MacKay Shields LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
..|98-1108940 .. MacKay Shields UK LLP .... ..GBR... .. |MacKay Shields (International) Ltd. . | Ownership.. ..99.000 ....[New York Life Insurance Company .
..|98-1108940 .. MacKay Shields UK LLP . ..GBR... . [MacKay Shields (Services) Ltd. . [Ownership.. ..1.000 .... [New York Life Insurance Company
MacKay Municipal Managers California
............................................................................ 47-3358622 .. | .eeeeeieiiienn | eeveeeeeneennenn | eeeeeieieiiiiiiieiieeeeeeeeeeee. | Opportunities GP LLC ..o [ DEc] o NTALLLL... [MacKay Shields LLC .......cccooeieiiiiiiinnns | OWNErShip. e . 100,000 ... [New York Life Insurance Company ........ N e
MacKay Municipal California Opportunities MacKay Municipal Managers California
......................................................................................................................................................... Fund, L.P. oo | DB o NTALLL.... [ Oppor tunities GP LLC ..........eeeeeeeeeenennnnnn | OWNErShip...eeeeiiiiiiiiiiiiiiiiiiiiieeeeen . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooooeer iis
MacKay Municipal New York Opportunities GP
............................................................................ 81-2401724 .| .ooiiiiiiiiii | eeveeeeenennennn | e [LLG e | DB NTALL [MacKay Shields LLC .....eeeeeeees | OWNEShiPL i . 100,000 .. [New York Life Insurance Company ........ N e
MacKay Municipal New York Opportunities MacKay Municipal New York Opportunities GP
............................................................................ 38-4002797 ..| ..eeeeeeeeenne 0001685030 .. | .eeeeiiiiiiiiiiiiiiiiiiieeeeeeen [FUND, LLP e [ DB NTALL L [LLG e eeeeeeeeeeeeeeeeeeee. | OWnErSRPL e . 100,000 .. [New York Life Insurance Company ........ N e
MacKay Municipal New York Opportunities GP
.......................................... 0001700100 .. MacKay Municipal Opportunity HL Fund LP ..... |..DE.....|......NIA....... [LLC Ownership .100.000 ...[New York Life Insurance Company . N e
........................... 81-2575585 .. [UUTUURTTRTTR MacKay Municipal Capital Trading GP LLC ..... |..DE.....|......NIA....... [MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Municipal Capital Trading Master
........................... 36-4846547 .. Fund, L.P .. . . .. DE.....]......NIA....... [MacKay Municipal Capital Trading GP LLC .. |Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Municipal Cap
............................................................................ 371836504 .. | .eevvvviiiiinn | eevvrrrinirininn | eeeeeeiiiiiiiiiiieieieiaiiines | eeeeeeeesssssssssss s | o2 DEevens| eeee TG [MacKay Municipal Capital Trading GP LLC .. |Ownership........ccccocovvevevennnnnnnnnnnnp. 100.000 ... [New York Life Insurance Company ........ |....NO.....|.ce. ..on
MacKay Municipal Managers Strategic
........................... 81-4932734 .. Opportunities GP LLC .. . DE.....].....NIA....... [MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Municipal Strateg MacKay Municipal Manag
............................................................................ 37-1846456 .. | .............. |0001701742 teeeeeeeeeeeeeeeeeeeeeeeeeeeee |[FUND LR e | W DB el NTALLLLLL | Oppor tuni ties GP LLC .....oeeeeeeeeeeeeeeeeeen.. [Ounership......o......} . 100.000 ... |New York Life Insurance Company ........ N0 e
MacKay Shields Intermediate Bond Fund GP LLC
........................... 82-1715543 .. . DE.....].....NIA....... [MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . LN e
MacKay Shields Interme
........................... 82-1716026 .. 0001715261 MacKay Shields Intermediate Bond Fund LP .... |..DE.....|......NIA....... [LLC Ownership .100.000 ...[New York Life Insurance Company . N0 e
........................... 13-4080466 .. [UUTUTRTTRT MacKay Shields General Partner (L/S) LLC .... [..DE.....|......NIA....... [MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . N e
............................................................................ 02-0633343 .. | .eevevrrriinnn | e, MacKay Shields Long/Short Fund (Master) ..... |..DE.....|......NIA....... |MacKay Shields General Partner (L/S) LLC . |Ownership........cccccccerriuureereennnnnn. 100.000 ... [New York Life Insurance Company ........ N0 e
MacKay Municipal Managers Opportunities
......................................................................................................................................................... Allocation GP LLC ......ccceeevnnnnnnnnnnneeeee | DEeeiit] e NIALL... [MacKay Shields LLC .......ccceeeeeeeeeeeeeeeeeeee. | OWNErShip...eeeeeeeeiiiiiiiiiiiiennnnnnnnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....].o. ..on
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
........................... 83-3051488 .. Allocation Master Fund LP .. DE.....].....NIA....... [Allocation GP LLC .. . . | Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Municipal Managers Opport MacKay Municipal Manag
............................................................................ 83-3085547 .. | .eeevererirees | wvvvvvrvviiniinn | evvveveieeeiessssseeeeeeeeenen.. |AlTocation Fund A LP oo [ DB o NTALLLLL [Al Tocation GP LLC L.eiiiiiiiiiiiiiiiiiiiiiieeeeeens | OWNEPSRIDLLaiieieeeveeieeeeeeeenen b . 100,000 L. [New York Life Insurance Company ........ N0 e
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3088001 .. | ..evvvvvvvvees | wevvvvvvnnnnnnnn | wevevevvesssseesseseseeenennnn.. [Allocation Fund B LP .oooooeeeeiiieiieiiiieieeeeeens [ DB o NTALLL [AlTocation GP LLC ..uvveeeeiiiiiiiiiiiiiiinaennnnns | OWNEPShip..eeiiiiiiiiiiiiiiiiiiiieeeeeeennn b . 100,000 ... [New York Life Insurance Company ........ |....NO......eee oonn
MacKay Municipal Managers U.S.
......................................................................................................................................................... Infrastructure - Opportunities GP LLC ........ |..DE.....[......NIA....... |MacKay Shields LLC ..............eevvvvvvvvnennnn. [Qunership......oooooeeeiiiiiiiieeiioioo.....} . 100.000 ... |New York Life Insurance Company ........ N0 e
MacKay Municipal U.S. Infrastructure MacKay Municipal Managers U.S.
............................................................................ 83-3010096 .. | ..oovvvvvvvene | wevvvrrvvvnnnnns | evvvvveeveineisseseseeeeeeeeee.. |Opportunities Fund LP .......ooooiiiiiiiiieeiee | L DEL] L NIALLL... [ Infrastructure - Opportunities GP LLC ..... |Ownership.........cccccvvvvvvvvvvevnnnnnnnnnp. 100,000 ... [New York Life Insurance Company ........ N0 e
MacKay Municipal Managers High Yield Select
............................................................................ 84-2017635 .. | .evvvvvvvvveee | wvvvrvrvnnnnnnnn | veveeneiiiieiieenesensenseeeeees [GP LLC eiiiiiiiiiiiiiiiiiiiiiieieeennns | DBl o NIAGLLLLL [MacKay Shields LLC ....eeeeeeeeeeeeeeeeeeeeeee | OWNEPShip..eeiiiiiiiiiiiiiiiiiviiieeeeeennn b . 100,000 ... [New York Life Insurance Company ........ |....NO....o.eee oonn
MacKay Municipal Managers High Yield
........................... 84-2046842 .. MacKay Municipal High Yield Select Fund LP . [..DE.....|......NIA....... [Select GP LLC Ownership .100.000 ...[New York Life Insurance Company . N0 e
........................... 85-0605318 .. MacKay Flexible Income Fund GP LLC ............ [..DE.....|......NIA....... [MacKay Shields LLC Ownership .100.000 ...[New York Life Insurance Company . N
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......................................................................................................... 0001811009 .. [ ........eeeeeeeeeeeeeeeeeeeee.. | MacKay Flexible Income Fund LP .................. | .. DE.....|......NIA....... |MacKay Flexible Income Fund GP LLC ......... [Ownership.........ccccccceeeeeernnnneee....f . 100,000 ... | New York Life Insurance Company ........ [...NO.....[..... .....
MacKay Municipal Managers High Income
......................................................................................................................................................... Opportunities GP LLC .......evvvvvvvvvvvvvvevnnnnnns |2 DEeeeis] oo  NIALL.... [MacKay Shields LLC .......ccceeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeeiiiiiiiiiiiiiiiiennnnennnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....|.eee oinn
MacKay Municipal High Income Opportunities MacKay Municipal Managers High Income
Fund LP e | DB e NIA....... Opportunities GP LLC .... Ownership .100.000 ...[New York Life Insurance Company .
Cascade CLO Manager LLC .. LDE] s NIA....... MacKay Shields LLC Ownership .100.000 ...[New York Life Insurance Company .
MKS CLO Holdings GP LLC .. LDE ] NIA....... Cascade CLO Manager LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MKS CLO Holdings, LP ... LCOYM....]......NIA....... |MKS CLO Holdings GP LLC . Ownership.. ..}.100.000 ... |New York Life Insurance Company .
MKS CLO Advisors, LLC .... ceee | DBl NIA....... MacKay Shields LLC Ownership .100.000 ...[New York Life Insurance Company .
MacKay Shields Europe Investment Management
......................................................................................................................................................... Limited ..oovvvvvvvvvnreiiiiiiviivesnnvevevseseneeeenenns | 1Bl o NIAGL. [MacKay Shields LLC ......ccceeeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeeieiiiiiiiiiiiiiiinnnnnnnnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO....o|.eee ooiis
MacKay Shields European Credit Opportunity New York Life Insurance and Annuity
......................................................................................................................................................... Fund Limited ..ocooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | Nd] e NTAGL [ Corporation oo | OWNErShiPL e .. 33,000 .. New York Life Insurance Company ........ |....NO.....|.eee oiis
MacKay Shields European Credit Opportunity
......................................................................................................................................................... Fund Limited ...cooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | Nde] e NTAGLL [ MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeee. | OWNEPShiP..eeiiiiiiiiiiiiiiiiiiiiiiineneennn .. 67.000 ... New York Life Insurance Company ........ |....NO.....|.eee oiin
MKS Global Sustainable Emerging Markets
............................................................................ 87-1580419 .. | .iovvvvvvveene | wvvvvvvvneininnn | eeveeieiiiiiiiiieieiseeeeeeeen.. |EQUities Fund GP LLC ... | DB L NTALLLL.. [MacKay Shields LLC .....cceeeeeeeeeeeeeeeeeeeeee | OWNEPShip..eeieiiiiiiiiiiiiiiiiiiieeeeeeenn b . 100,000 ... [New York Life Insurance Company ........ |...NO...oo.eee wonis
Candriam Global Sustainanble Emerging Markets MKS Global Sustainable Emerging Markets
............................................................................ 87-1621347 .. | evvvvvveeeene | evvvvvvvvnnnnnnn | evvveeiiiiiiiiiiieeineeeeennene. [EQUities FUnd LP L..eeiiiiiiiiiiiiiiiiiiiiiiiiiieennns [ DBl o NIAGLL [Equities Fund GP LLC ............cceeeeeeeeeeeee. | OWNErship...eeeeeeeeeeeeeeeeeeeenennennnnnnnp. 100,000 ... [New York Life Insurance Company ........ |...NO......eee wonns
MKS Global Emerging Markets Equities Fund GP
............................................................................ 87-1598388 .. | ..eevvvvviiens | wvvvvrrninininnn | eeeeeiiieiiiiiisiiieseeeeeeeeeee [LLC e | W DEL ] U NTALLLLLL [ MacKay Shields LLC ... | OWNEPShIPLLaiiiiiiiiiiiiiiiiiiiiiiieeeeenn b . 100,000 L [New York Life Insurance Company ........ |....NO..oof.en il
Candriam Global Emerging Markets Equities MKS Global Emerging Markets Equities Fund
........................... 87-1645818 .. Fund LP . e | DEeeei] e NIALLLLLLL | GP LLC .. | Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Sh
............................................................................ 92-3561816 .. | .eevvvvvvveene | wvvvvrnnnnnninnn | eereeiiiiieiiiiiiieseeeeeeeeenee [LLC i | W D] U NTAGLLLLLL [ MacKay Shields LLC ... | OWNEPShIPLLaiiiiiiiiiiiiiiiiiiiiiieeeeenn b . 100,000 L [New York Life Insurance Company ........ |....NO..oof.een eis
MacKay Shields Series Fund Managing Member
............................................................................ 92-3539309 .. | .eeeerrviinee | vvveeeiiiiii | eeeeieieeiiiieceeeeeene. | MacKay Shields Series Fund .........ooooooiiiei [ DB NTALLLLLL [LLC (Delaware) ...eeeeeiiiiiiieeeeeiiiiiieeeeeen [OWNEIShIp.Laiiiciiieee .} . 100,000 ... |New York Life Insurance Company ........ |....NO....o|eees woen
Emerging Markets Sovereign Debt - Hard
............................................................................ 92-3539890 .. | .ieeeeriiieins | evvevreneeeninen | eeveeeeeeieiieeeeieieeeeeeeeeee. |CUFTENCY SEFI€S wiviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeen, | W DB ] Lo NTAGLLL.. [MacKay Shields Series Fund .................... |Ownership........cccceeevvvevvnvennnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO......eee wonis
Emerging Markets Sovereign Debt - Local
............................................................................ 92-3544137 .| eevieiiiiiiinn | everririiininnn | eeeeiiiiiiiiiiieiiiiieneeaeeee. | CUFTENCY SEFIES tiviiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeen, | W DB o NTAGLLLL. [MacKay Shields Series Fund .................... |Ownership........cccceeervvevvnvennnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO.....|.eee wonis
Emerging Markets Corporate Debt - Investment
............................................................................ 92-3559916 .. | .ieevviiiiiinn | eevvervniiininen | eeeeeeeieieiiiiiiieieieeeeeeee.. | Grade SEries .......cccccceeiiiiiiiiiiiiiiiiiiiiinineen |2 DEeeiil] o NIALLLL.. [MacKay Shields Series Fund .................... |Ownership........ccccoeouvvevvvrnnnnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO.....|.eee wonis
Emerging Markets Corporate Debt - High Yield
........................... 92-3540548 .. SEries wevvvrereveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeennns | 2 DEeviin] e NIALLL... [MacKay Shields Series Fund Ownership .100.000 ...[New York Life Insurance Company . N0 e
........................... 92-3559458 .. Structured Products Opportunities Series .... |..DE.....|......NIA....... [MacKay Shields Series Fund Ownership .100.000 ...[New York Life Insurance Company . N e
MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3540205 .. | .ieeeeiiieeine | eeveeeeneeeneenn | eeeeeeeieeiiiiiiiiieeeeeenenen.. |Debt Feeder Fund GP LLC ..........oeeiiiiiiiieennns [ DE] o NTALLL... [MacKay Shields LLC .......ccceeeeeeieeeeeeeeeeeee. | OWNErShip. ..t . 100,000 ... [New York Life Insurance Company ........ |....NO..oofoeer nis
MacKay Shields Emerging Markets Sovereign MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3561393 .. | .iieeiiiiiiine | eevveveeeeenennn | eeeeeeeeieeiiieiiiieeeeeeeeeee.. |Debt Feeder Fund LP ... [ DB o NIAL..... [Debt Feeder Fund GP LLC ...........ceevveeenennn. |OWNErShip...eeeiiiiiiiiiiiiiiiiiiiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO..ooooeer nis
New York Life Investment Management
......................................................................................................................................................... MCF Optimum Sub LLC ......eeeeeeeeeeeeiieiiiiiinnnnn | DBt e NTAC oo [Holdings LLC e | OWNEPSAPL e} . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooof.eee ins
New York Life Investment Management
85-1664787 .. Apogem Capital LLC Holdings LLC . | Ownership .100.000 ...[New York Life Insurance Company .
36-4715120 .. Madison Capital Funding LLC New York Life Insurance Company . | Ownership ..21.900 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
36-4715120 .. Madison Capital Funding LLC LDE ] NIA....... Corporation ..oceeeeeeeeeeeeeeeeeeeeeee e Ownership ..65.640 ....[New York Life Insurance Company . N0 e
36-4715120 .. Madison Capital Funding LLC DB s NIA....... Life Insurance Company of North America ... |Ownership. ..12.460 ....[New York Life Insurance Company . N e
26-2806813 .. MCF Co-Investment GP LLC ... DB NIA....... Madison Capital Funding LLC . Ownership .100.000 ...[New York Life Insurance Company . LN e
26-2806864 .. 0001538585 .. MCF Co-Investment GP LP e DB NIA....... MCF Co-Investment GP LLC Ownership .100.000 ...[New York Life Insurance Company . N e
Madison Capital Funding Co-Investment Fund LP
26-2806918 .. 0001538584 .. LDEL] NIA....... MCF Co-Investment GP LP .... Ownership .100.000 ...[New York Life Insurance Company . N0
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80-0920962 .. Madison Avenue Loan Fund GP LLC ................ |..DE..... Madison Capital Funding LLC . [Ownership .100.000 ...[New York Life Insurance Company . ....No.
61-1711540 Madison Avenue Loan Fund LP .. .. [Madison Avenue Loan Fund GP LLC .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
I IR MCF Fund | LLC ....... .. [Madison Capital Funding LLC . .. [Ownership.. .100.000 ...[New York Life Insurance Company . ....N0..
30-1143853 .. MCF Hanwha Fund LLC . .. [Madison Capital Funding LLC . .. |Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
. Ironshore Investment BL | Ltd. . [Madison Capital Funding LLC . . [Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
..|46-2213974 .. MCF CLO IV LLC .... .. [New York Life Insurance Company .. | Ownership.. .. 6.700 .... [New York Life Insurance Company . ....N0..
MCF CLO IV LLC . . |Madison Capital Funding LLC .... . [Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
MCF CLO V LLC .. [New York Life Insurance Company .. | Ownership.. 5.000 .... |New York Life Insurance Company . ....N0..
MCF CLO V LLC ... .. [Madison Capital Funding LLC . .. |Other.... 0.000 .... |New York Life Insurance Company . ....N0..
MCF CLO VI LLC . .. [Madison Capital Funding LLC . .. [Other. 0.000 .... |New York Life Insurance Company . ....N0..
MCF CLO VII LLC ... .. [Madison Capital Funding LLC . .. [Other. 0.000 .... |New York Life Insurance Company . ....N0..
MCF CLO VITI Ltd .. .. [Madison Capital Funding LLC . . [Other-.... 0.000 .... |New York Life Insurance Company . ....N0..
MCF CLO VIII LLC .. .. |MCF CLO VIII Ltd ............. .. [Ownership.. 100.000 ...|New York Life Insurance Company . ....N0..
MCF CLO IX Ltd . .. [Madison Capital . [Other-.... 0.000 .... |New York Life Insurance Company . ....N0..
MCF CLO IX LLC . . [MCF CLO IX Ltd. Ownership.. 100.000 ...|New York Life Insurance Company . ... N0..

MCF CLO 10 Ltd. ...

Madison Capital

. |New York Life

Insurance Company .

....N0
N

......................... MCF CLO 10 LLC .... MCF CLO 10 Ltd. Ownership.. .|New York Life Insurance Company . .
..| 36-4883128 .. MCF KB Fund LLC ... . [Madison Capital Funding LLC . . [Other-.... ... |New York Life Insurance Company . ....N0.. U I
61-1907486 .. Madison Capital Funding LLC .... Other.... .... |New York Life Insurance Company . ... NO...... JUUU R
.......... MC KB Fund I11 LLC (Delaware) Madison Capital Funding LLC .... Other-.... ... |New York Life Insurance Company . N0
MCF Hyundai Fund LLC . . [Madison Capital Funding LLC . . |Other. ... |New York Life Insurance Company . ....N0.. U I
Apogem Direct Lending Hyundai Fund 2 LLC .... |..DE..... Madison Capital Funding LLC .... Other-.... . [New York Life Insurance Company . . NO...... e 2
Apogem Direct Lending Levered Fund 2023-1 LLC
..................................................................................................................................................................................................................... .. DE..... Madison Capital Funding LLC ..........ccccccee. |Other ..o fee. 0.000 ... [New York Life Insurance Company ........ [....NO....o.oee iis
Apogem Direct Lending Loan Portfolio 2023 LLC
..................................................................................................................................................................................................................... .. DE..... Madison Capital Funding LLC ...........cccccee. |Other ..o fee. 0.000 ... [New York Life Insurance Company ........ [....NO....o.eee eis
......................................................................................................................................................... Apogem Umbrella (Cayman Islands) ............... |..CYM... Madison Capital Funding LLC ..............cco. [Other ..o ). 0,000 ... |New York Life Insurance Company ........ [....NO....o|oeen wooe
Apogem Direct Lending Nighthawk Fund (Cayman
......................................................................................................................................................... 151aN0S) oeeeeiiieeeeieeeeeeeeeeeeeeeeeeees [ WOV Madison Capital Funding LLC ..............cco. [Other ..o ). 0,000 ... |New York Life Insurance Company ........ [....NO....o|oeen wooe
Apogem US Direct Lending Limited | (Cayman
............... Islands) oo | .CYML.. Madison Capital Funding LLC .... Other.... .... |New York Life Insurance Company . ....No.
..| 85-1708233 .. MCF Senior Debt Fund 2020 LP ..CYM... . [Madison Capital Funding LLC . . [Other-.... .... |New York Life Insurance Company . ....N0..
37-1749427 .. Montpelier Carry Parent, LLC ..DE..... Madison Capital Funding LLC .... Ownership.. ..|New York Life Insurance Company . ....No.
............... Montpelier Carry, LLC .... Montpelier Carry Parent, LLC ... .. | Ownership ..|New York Life Insurance Company . ....No.
..| 46-2042988 .. . Montpelier GP, LLC . [Madison Capital Funding LLC . . [Ownership.. ..|New York Life Insurance Company . ....N0..
46-2042988 .. 0001570694 .. Montpelier Fund, L.P. .... .. DE..... Montpelier GP, LLC Ownership ..|New York Life Insurance Company . ....No.
35-2537165 .. MCF Mezzanine Carry | LLC ..DE..... Madison Capital Funding LLC . .... |New York Life Insurance Company . ... NO...... JUUU R
32-0469843 .. MCF Mezzanine Fund | LLC .. DE..... New York Life Insurance Company .. . | Ownership.. ..|New York Life Insurance Company . N
New York Life Insurance and Annuity
............................................................................ 32-0469843 .. | ..oeeieiiiinnn | eevveeennneneinn | ieiiiiiiiiiiiiieennnennee. | MCF Mezzanine Fund | LLC .....oeeviiiiiiiiiiiieee Corporation .....cceeeeeeeeeieeieeeeeeeeeeeeeeeeeee | OWNEShipL.ceiiiiiiiiiiiiiiiiiiiiiieeeeeenn . 33,330 LL..[New York Life Insurance Company e N0 e
MCF PD Fund GP LLC .. Madison Capital Funding LLC . Other.... .. |New York Life Insurance Company . ... NO...... JUUU R
MCF PD Fund LP ........ .. |MCF PD Fund GP LLC .......... .. |Other. .. |New York Life Insurance Company . ....N0..
MCF Senior Debt Fund 2019-1 GP LLC .. [Madison Capital Funding LLC . . |Other. .... |New York Life Insurance Company . ....N0..
MCF Senior Debt Fund 2019-1 LP .... . . |MCF Senior Debt Fund 2019-1 GP LI Other-.... .... |New York Life Insurance Company . ... N0..
Warwick Seller Representative, LLC .. oo | DE...L Madison Capital Funding LLC ..........cceuveee. Ownership.. .|New York Life Insurance Company . .NO
New York Life Capital Partners IIl GenPar GP,
......................................................................................................................................................... LLC werreiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeesseseeeenns | 2 DEuviin] e NIALLLL.. [ Apogem Capital LLC ...........coeeeeeeeeeeeeeeeee. | OWnership...cceeeeeeeeieeeeeeeeeeeennennnn} . 100,000 ... |New York Life Insurance Company ........ N0 s
New York Life Capital Partners IV GenPar GP,
......................................................................................................................................................... LLC wovvvviiieeiieiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | oo DEuvenn] ceenn NIALL..... [Apogem Capital LLC .........cceeeeeeeeeeeeeeeee.. | OWnErship....eeeeeeeeeennnennnnnnnnnnee...p. 100.000 ... [New York Life Insurance Company ........ [...N0.....].cc. .....
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New York Life Capital Partners IV GenPar, LP New York Life Capital Partners IV GenPar
..................................................................................................................................................................................................................... DB e NTAL L [GP, LLC e | OWNEPShPL e ) . 100,000 ... | New York Life Insurance Company ........ |....NO..oofeeer eie
New York Life Capital Partners IV GenPar,
......................................... New York Life Capital Partners IV, LP ........ [..DE.....| ......NIA....... .... | Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................... GoldPoint Core Opportunities Fund, L.P. ..... |..DE.....|......NIA....... [ Apogem Capital LLC ... .... | Ownership.. .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee wenns
....................................................... GoldPoint Core Opportunities Fund Il L.P. ... |..DE.....|......NIA....... [ Apogem Capital LLC ..................eeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO...oou| eeee weiie
GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... LLC orieieiiiieieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens | 2 DEeeiis | cocc oo NIACLL... [ Apogem Capital LLC ......oooeeeeeeeeeeeeeeeeeeeee. | OWnership....eeeeeeeiiiiiiiiiiiiiiieeneenn . 100,000 ... [ New York Life Insurance Company ........ |....NO..oofoceee iis
GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... GoldPoint Mezzanine Partners IV GenPar LP ... [..DE.....|.cccce NIAcooos [LLC woviiiiiiiiiiieeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIPL e} . 100,000 ... [ New York Life Insurance Company ........ |....NO..oofoeee iis
GoldPoint Mezzanine Partners Co-Investment
......................................................................................................... 0001670568 .. | eeeeeeeeeeeeeeeeeeeeeeeeeeeeees |FUNd A, LP s |2 DB GoldPoint Mezzanine Partners IV GenPar LP |Ownership .100.000 ...|New York Life Insurance Company
........................................................... . ... | 0001652367 .. GoldPoint Mezzanine Partners IV, LP .. ..DE..... GoldPoint Mezzanine Partners IV GenPar LP |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV A Blocker LP (GPPMBA) .. . |GoldPoint Mezzanine Partners IV, Ownership.. .100.000 ...|New York Life Insurance Company

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

.......... GPP Mezz IV D Blocker LP (GPPMBD) .......cceue.. |.. GoldPoint Mezzanine Partners 1V, Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV E Blocker LP .|GoldPoint Mezzanine Partners 1V, . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV ECI Aggregator LP .. . GPP Mezz IV E Blocker LPP ............ccceeeee.. | Ouwnership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV F Blocker LP ......cvvvvvveveveeeeeaans [ e GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV G Blocker LP ......covvvveveeeieeeannns [ e GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV H Blocker LP .. GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV | Blocker LP .. GoldPoint Mezzanine Partners IV, LP ........ |Ownership.. .100.000 ...[New York Life Insurance Company ...
GoldPoint Mezzanine Partners Offshore IV, GoldPoint Mezzanine Partners IV GenPar GP,
......................................... L.P. ... o |..CYM.... Ownership.. .100.000 ...[New York Life Insurance Company ... N e
GoldPoint Partners Co-Investment V GenPar GP
......................................................................................................................................................... LLC eriieeiiiieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenes | 2 DEeeiis] e NIAL... [ Apogem Capital LLC ... | OWnership.. ...t . 100,000 ... [New York Life Insurance Company ........ |....NO..oocceee iis
GoldPoint Partners Co-Investment V GenPar, GoldPoint Partners Co-Investment V GenPar
......................................................................................................................................................... LPo ieiiiieiiieeeeieeeeeeeeeeneneeeeeeennnneeneneens | o2 DBuviis] cecc e NTACLCccd [GP LLC e | OWNEP SR} . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooofoeee iis
GoldPoint Partners Co-Investment V GenPar,
......................................................................................................... 0001670563 .. [ ....cceeeeeeeeeeeeeeeeeeeeeee... | GoldPoint Partners Co-Investment Fund-A, LP |..DE.....|......NIA....... |L.P. oo | Ounershipe} . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
GoldPoint Partners Co-Investment V GenPar
......................................................................................................... 0001562188 .. [ ......cceeeeeeeeeeeeeeeeeeeeee.. | GoldPoint Partners Co-Investment V, L.P. ... | DE.....f e NTAL [ L. e | Ounershipe .} . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
GoldPoint Partners Co-Investment V ECI
......................................................................................................................................................... GPP V' ECI Aggregator LP .............ceeeeeeeeeees | DE.coot] e NIALLL.... [Blocker Holdco D, LP .....cceeeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeeeeiiiiiiiiiiiiiiiineneenn . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooooceee iis
......................................................................................................................................................... GPP V G Blocker Holdco LP ...............eeeeeeeen. | . DE....t] ..o NIAL..... [GoldPoint Partners Co-Investment V, LP .... |Ownership........cccooeovuuuvnnnunnnnnnnnnnnp. 100.000 ... [New York Life Insurance Company ........ |....NO.....|oeeee oonns
GoldPoint Partners Private Debt V GenPar, LLC|
..................................................................................................................................................................................................................... . DE.....].....NIA....... [ Apogem Capital LLC ...............ceeeeeeeeeeeee. | OWnErship...eeeeeeeeeeeeennnnennnnnnnnnnnnnah. 100000 ... |New York Life Insurance Company ........ |....NO.....|eeeee wennn
GoldPoint Partners Private Debt Offshore V, GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... LP e | WO NTAG [ GPL LLC e | OWNETSRDL L iieeeeenn b . 100,000 L [ New York Life Insurance Company ........ |....NO...oof.eee onis
GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... GPP Private Debt VRS LP ..ooevvvvvvveeeveeveenenns | D] et e T [P, LLC e | OWNEPSADL i . 100,000 ... [ New York Life Insurance Company ........ |....NO......eee oiis
GoldPoint Partners Private Debt V GenPar GP, GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... LP i | W DB e NTAG [ GP, LLC e | OWNEPSRDL e . 100,000 L [ New York Life Insurance Company ........ |....NO....of.eee onis
GoldPoint Partners Private Debt V GenPar
.......... GoldPoint Partners Private Debt V, LP ..|GP, LP .. | Ownership.. .100.000 ...[New York Life Insurance Company .
.......... GPP PD V A Blocker, LLC ................ .|GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Private Debt V-ECI Aggregator LP . GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP PD V B Blocker, LLC .... GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP PD V D Blocker LLC GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

cLel

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) *
GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... GPP LuxCo V GP Sarl ..ooeeveeeeereennnnnennnnnnnnenns [ LUK et NTAC 0 [P LLC e | OWNEPShPL e} . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooof.eee eis
GoldPoint Partners Select Manager |Il GenPar
......................................................................................................................................................... GP, LLC oo | 2 DBt NTACLLL... [ Apogem Capital LLC ....ooooeeeeeeeeeeieeeeeeeeee. | OWnership. ... . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.ceee iis
GoldPoint Partners Select Manager |l GenPar, GoldPoint Partners Select Manager |11
......................................................................................................................................................... LPo iiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneneees | OYMo] o NTACo [ GenPar GP, LLC eveveeeiiiiiiiiiiiviiiiiiiiieneeenns | OWNEPShiPL.ceeiiiiiiieeeenn ) . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooofoeee iis
GoldPoint Partners Select Manager Fund I11, GoldPoint Partners Select Manager |11
........................... L.CYM....]......NIA....... [GenPar, LP ... Ownership .100.000 ...[New York Life Insurance Company . N e
GoldPoint Partners Selec
........................................................................................... DB NTAG [ GenPar, LP oo | Ownership e ) . 100,000 ... | New York Life Insurance Company ........ |....NO..oof.oee oie
GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... GP, LLC oo |2 DBt NTALLLLLc. [ Apogem Capital LLC ....ooooeeeeeeeieeieeeeeeeeee. | OWnership.. ..t . 100,000 ... [New York Life Insurance Company ........ |....NO..oooceee iis
GoldPoint Partners Select Manager IV GenPar, GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... LP oiiiiiiiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | DB NTAC [ GP LLC e | OWNEPShPL e} . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooofoeer iis
GoldPoint Partners Select Manager Fund IV, GoldPoint Partners Select Manager IV
......................................................................................................... 0001725867 .. | veeeeeeeeeeeeeeeeeeeeeeeeeeeeee L W DB NTAL L | GenPar, LLP o eens [ Qunershiipe} 100,000 ... [ New York Life Insurance Company ........ [....NO.....[..... ...
GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... GP, LLC oo | 2 DBt NTALLLL... [ Apogem Capital LLC .....oooeeeeeeeeeeeeeeeeeeeeee. | OWnership. ... . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooofceer iis
GoldPoint Partners Select Manager V GenPar, GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... LPo eiiiiieiieeeeeeeeeeeeneeeeeeeeeeeennnneenennens | o2 DBeveis ] cece e NTACLLcc [ GP, LLC e | OWNEPShPL e} . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooofoeee nis
GoldPoint Partners Select Manager Fund V, GoldPoint Partners Select Manager V GenPar,
........................... L.Pe iiiiiiiiieiieeeeieeeeeneennneneeeeeneeeseeneees | DB e NIALLLLLL [ LLP. Ownership .100.000 ...[New York Life Insurance Company . N e
........................... GoldPoint Partners Canada V GenPar Inc. ..... |..CAN....]......NIA....... [Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . LN e
GoldPoint Partners Select Manager Canada Fund
......................................................................................................................................................... V, LPe iiiieeeeeeeeesiieieieeeeeeeee | WCANGLLL) Lo NTALLL.... [GoldPoint Partners Canada V GenPar Inc. ... |Ownership..........cccceeevueennunnnnnnnnnp. 100.000 ... [New York Life Insurance Company ........ |....NO.....|oeeee oonnn
......................................................................................................................................................... GoldPoint Partners Canada |11 GenPar, Inc ... [..CAN....]......NIA....... [Apogem Capital LLC ............cccceeeeeeeeeeeee. | OWnership....eeeeeeeeeiiiiiiiiiiiiiineneenn . 100,000 ... [New York Life Insurance Company ........ |....NO.ooocceee iis

GoldPoint Partners Select Manager Canada Fund

THE, LLPe GoldPoint Parners Canada II1 GenPar, Inc . |Ownership .100.000 ...[New York Life Insurance Company .

GoldPoint Parners Canada IV GenPar Inc ....... . Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company .
GoldPoint Partners Select Manager Canada Fund
......................................................................................................................................................... IV, L.P. eeieiiiiiiiiivvivivvvvvvvvnvsvensnnesenenennnns | WCANf ... NIAL...... | GoldPoint Parners Canada IV GenPar Inc .... |Ownership.......ccccccceeeveeeeeneeneeeee.. . 100,000 ... [New York Life Insurance Company ........ [...NO.....[..... ...
GoldPoint Partners Co-Investment VI GenPar GP
......................................................................................................................................................... LLC weriirieiiiieiieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeesesnnens | 2 DEeeiis] e NIALL... [ Apogem Capital LLC ..., | OWNErShip...eeeeeeeeeeiiiiiiiiieinnnnennnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....|.eee oiis
GoldPoint Partners Co-Investment VI GenPar, GoldPoint Partners Co-Investment VI GenPar
......................................................................................................................................................... LP i | W DB et NTA [ GPLLC e | OWNETSRPL e . 100,000 ... [ New York Life Insurance Company ........ |....NO....ooeee onis

GoldPoint Partners Co-Investment VI GenPar,

......................................................................................................... 0001712763 .. [ .......eeeeeeeeeeeeeeeeeee.. | GoldPoint Partners Co-Investment VI LP ....... |..DE.....|......NIA....... Ownership......coeeeeeeeeeeeeeeeeeeeeennnna} . 100.000 ... |New York Life Insurance Company ........ |....NO....o|.ooes ooeee
......................................................................................................................................................... GPP VI - ECI Aggregator LP .........ccvvvvvveveens | DE.cuit] oo NTALLLLLL [ L Ownership......coeeeeeeeeeeeeeeeeeeeeennnna} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coes oooee
......................................................................................................................................................... GPP VI Blocker ALLC ..eceeeveeeeeeeeeeeeeeeeeeeens | DB e NTAL Ownership......coeeeeeeeeeeeeeeeeeeeeennnna} . 100.000 ... |New York Life Insurance Company ........ |....NO....o|.ooes ooee
......................................................................................................................................................... GPP VI Blocker B LLC ...cceeeeeeeeeeeeeeeeeeeeeeenns | DB e NTALL Ownership......coeeeeeeeeeeeeeeeeeeeeennnna} . 100.000 ... |New York Life Insurance Company ........ |....NO....o|.ooes ooee
......................................................................................................................................................... GPP VI Blocker CLLC ...ceeeeeeeeeeeeeeeeeeeeeeeee. [ DB e NTALLLLLL [ LP Ownership......coeeeeeeeeeeeeeeeeeeeeennnna} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coee oooee
........................... GPP VI Blocker D LLC .. DE.....[.....NIA....... Ownership .100.000 ...[New York Life Insurance Company . LN e
......................................................................................................................................................... GPP VI Blocker ELLC ..eceeeveeeeeeeeeeeeeeeeeeee. | W DB e NTAL Ownership......coeeeeeeeeeeeeeeeeeeeeennnna} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coes oooee
......................................................................................................................................................... GPP VI Blocker FLLC .....ceeeeeeeeeeeeeeeeeeeeeee. [ DELLL | NIALLLL [LP Ownership.......coeeeeeeeeeeeeeeennnnnn....}. 100.000 ... |New York Life Insurance Company ........ |....NO......]..... .....
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GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI Blocker G LLC ...ceeeeeeeeeeeeeeiiieeeeeees | D] e NTALLL eeeeeeeeeeaeaaaeaaeaaaeaaaaaaaaaaaaaaaaaaaaaaaaaaaes | OWNEPSNIPLLiiiiiiiiiiiiiiiiieiieeeeeeee. . . 100,000 ... [New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI Blocker HLLC oeeeeeeeeeeeeeeeeeeeeeeeeeeees [ DB ] et TR [ LP eeeeeeeeeeeeeeeeeeeeeeeeees | OWRETShPL e} . 100,000 ... | New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment VI GenPar,
.......... GPP VI Blocker | LLC .oeeeeeeeeeieieiiiiieees LP e, | Ownership. .100.000 ...|New York Life Insurance Company
.......... Apogem Co-Invest VII GenPar, GP LLC ........... Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... Apogem Co-Invest VII, GenPar LP ........ .. | Apogem Co-Invest VII GenPar, GP LLC . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Apogem Partners Co-Investment VII, LP .. | Apogem Co-Invest VII, GenPar LP ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... GoldPoint Private Credit GenPar GP, LLC . | Apogem Capital LLC ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... GoldPoint Private Credit Fund, LP .............. Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... Goldpoint Partners Canada GenPar, Inc. ....... Apogem Capital LLC ..........ceeeeeeeeeeeeeeennn. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYLCAP Canada Il GenPar, Inc. .......... . | Apogem Capital LLC ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYLCAP Select Manager Canada Fund II, L.P. . |..CAN... . NYLCAP Canada Il GenPar, Inc. ................ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYLIM Mezzanine Partners Il GenPar GP, LLC . |..DE.....|......NIA....... [ Apogem Capital LLC ............................... | Ownership .100.000 ...|New York Life Insurance Company
NYLIM Mezzanine Partners |l GenPar GP, LLC
.......... NYLIM Mezzanine Partners Il GenPar, LP .......|..DE.....|......NIA....... Ownership.. .100.000 ...[New York Life Insurance Company ... N0 e
NYLCAP Mezzanine Partners IIl GenPar GP, LLC
...................................................................... LDE] e NTAG L | Apogem Capital LLC ...oovveieiieeiiieeninenenn | OURErshipe..eeecicciiciiiiecieeenen . 100,000 .. | New York Life Insurance Company ........ [....NO.....|..... ...
NYLCAP Mezzanine Partners |11 GenPar GP,
.......... NYLCAP Mezzanine Partners |11 GenPar, LP .... |..DE.....|.cccc. NIAccooos [LLC weveriiiiiiiiiiieieiiiiiveeievvvveeieeeneeenn. | OWNETShDL. .100.000 ...[New York Life Insurance Company ... N0 e
.......... NYLCAP Mezzanine Partners 11, LP .............. | .. DE.....] ...... NIA....... [NYLCAP Mezzanine Partners Ill GenPar, LP . |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
NYLCAP Mezzanine Partners |1 GenPar GP,
.......... NYLCAP Mezzanine Offshore Partners II1, LP . [..CYM....]..ccco NIAcccooos [LLC woeeeiiiieeeeeeeeeeeeeeeeeeees | OWNETSHPL e} . 100,000 ... | New York Life Insurance Company ........ N e
NYLCAP Mezzanine Partners |1 GenPar GP,
.......... NYLCAP Select Manager GenPar, LP ............... LLC orieeiiiiiiiiiiiiiieeeieeieeeeeeeeeeeeeeeeeeeeeeee. | Ownership. .100.000 ...|New York Life Insurance Company
.......... NYLCAP Select Manager || GenPar GP, LLC ..... Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... NYLCAP Select Manager Il GenPar GP, L.P. . |NYLCAP Select Manager Il GenPar GP, LLC ... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYLCAP Select Manager Fund I1, L.P. ........... NYLCAP Select Manager |l GenPar GP, LP .... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYLCAP India Funding LLC ..........ccoeeeeeeeeennns [0 Apogem Capital LLC ..........cceeeeeeeeeeeeennnn. | Ownership. .100.000 ...|New York Life Insurance Company
NYLIM-JB Asset Management Co. (Mauritius) LLC|
..................................................................................................................................................................................................................... LMUS.....) ......NIA....... [NYLCAP India Funding LLC ............ccceeeeeeee | OWNErShip...eeeeeeeiiiinnnennn ) .. 24,660 ....|New York Life Insurance Company ........ |....NO.....]....2 ...
New York Life Investment Management India
......................................................................................................... 0001356865 .. | oeeeeeeeeeeeeeeeeeeeeeeeeeeeees |[Fund T, LLC o | GMUSL L ONTALLLLLL | NYLIM-JB Asset Management Co., LLC ......... [Ownership..............ccccoeiiiiieio..} . 100.000 ... |New York Life Insurance Company ........ N e
New York Life Investment Management India New York Life Investment Management India
.......... Fund (FVCI) I, LLC ......... .|Fund 11, LLC ..... Ownership.. .100.000 ...[New York Life Insurance Company .
.......... NYLCAP India Funding I Il LLC .. Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .100.000 ...[New York Life Insurance Company ...
NYLIM-Jacob Ballas Asset Management Co. 11,
.......... LLC .... PO IV NYLCAP India Funding Il LLC .................. | Ownership.. ..24.660 ....[New York Life Insurance Company ... N0l B
NYLIM-Jacob Ballas Asset Management
......................................................................................................... 0001435025 .. [ ......ceeeeeeeeeeeeeeeeeeeeeee.. |NYLIM Jacob Ballas India Fund 111, LLC ....... |..MUS....|......NIA....... | Company |11, LLC ..........eevvvvvrvrrrrnnnnnnnnnns [Ounership.........coeeeeeeeeeeeeiieeoo.....} . 100.000 ... |New York Life Insurance Company ........ N0 e
NYLIM Jacob Ballas Capital India (FVCI) 111,
.......... .. [INYLIM Jacob Ballas India Fund IIl, LLC .... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYLIM Jacob Ballas India (FII) I, LLC . |NYLIM Jacob Ballas India Fund Ill, LLC .... |Ownership.. ..|New York Life Insurance Company
.......... Evolvence Asset Management, Ltd. ............... Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. ..|New York Life Insurance Company ...
.......... EIF Managers Limited .......ccccccoiiuummnnnnnnnnee Evolvence Asset Management, Ltd. ............ |Ownership.. ..|New York Life Insurance Company ...
.......... EIF Managers Il Limited . .. |Evolvence Asset Management, Ltd. Ownership.. ..|New York Life Insurance Company
.......... AHF V (S) GenPar LP ... .. | Apogem Capital LLC ... Ownership.. .. [New York Life Insurance Company
.......... AHF V ECI Aggregator LP . . | Apogem Capital LLC ... Ownership.. ....|New York Life Insurance Company
.......... AHF V GenPar GP LLC ...oooveeeeeeeiiieiieieeees Apogem Capital LLC ..........ceeeeeeeeeeeeeeennn. | Ownership.. .... |New York Life Insurance Company ...
.......... AHF V GenPar LP .......evvvvvvvviiiiiiiiiiiiiiiiinnans Apogem Capital LLC ..................cecnnnn...... | Ounership. .|New York Life Insurance Company
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AHF VI (S) GenPar LP Apogem Capital LLC .... Ownership .. 1.000 .... |New York Life Insurance Company . ..
AHF VI ECI Aggregator LP .. | Apogem Capital LLC . Ownership.. ..1.000 .... [New York Life Insurance Company .
AHF VI GenPar GP LLC .. .. | Apogem Capital LLC . Ownership.. ..1.000 .... [New York Life Insurance Company .
AHF VI GenPar LP ..... .. | Apogem Capital LLC . Ownership.. ..1.000 .... [New York Life Insurance Company .
Apogem Heritage Fund V ... .. | Apogem Capital LLC . Ownership.. ..1.000 .... [New York Life Insurance Company .
Apogem Heritage Fund V LP .. .. | Apogem Capital LLC . Ownership.. ..1.000 .... [New York Life Insurance Company .
Apogem Heritage Fund VI (S) .. | Apogem Capital LLC . Ownership.. .. 1.000 .... |New York Life Insurance Company .
Apogem Heritage Fund VI (S) .. .. | Apogem Capital LLC . Ownership.. 1.000 .... |New York Life Insurance Company .
. Tetra Opportunities Partners . .. | Apogem Capital LLC . Ownership.. 100.000 ... |New York Life Insurance Company .
..| 84-2631913 .. BMG PAPM GP, LLC ....ceeveeeeeeennns .. | Apogem Capital LLC . . | Ownership.. 100.000 ...|New York Life Insurance Company .
..|84-2611868 .. BMG PA Private Markets (Delaware) LP .| BMG PAPM GP, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
98-1503475 .. BMG Private Markets (Cayman) LP BMG PAPM GP, LLC .... . | Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Special Situations LLC
......................... [ L) BMG Private Markets (Cayman) LP ............. |Ownership .100.000 ...|New York Life Insurance Company
84-2641258 .. PACD MM, LLC Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..| 84-2106547 .. PA Capital Direct, LLC ... . NIA.......|PACD MM, LLC Other-.... .. 0.000 .... [New York Life Insurance Company .
............... ApCap Strategic Partnership | LLC ... weeo | .. DE.....|......NIA....... [PACD MM, LLC Other.... .. 0.000 .... [New York Life Insurance Company .
............... PA Credit Program Carry Parent, LLC .... L DE.....]......NIA....... [Apogem Capital LLC ................ccceeeeeeeeeee. | Ownership .100.000 ...[New York Life Insurance Company .
..| 82-1396530 .. PA Credit Program Carry, LLC . . |PA Credit Program Carry Parent, LLC . | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
45-2572635 .. PACIF Carry Parent, LLC Apogem Capital LLC ..oooeeeeeeeeieiiiiiiieeeeeens Ownership .100.000 ...[New York Life Insurance Company .
................. 45-2591793 .. PACIF Carry, LLC .. PACIF Carry Parent, LLC Ownership .100.000 ...[New York Life Insurance Company .
PACIF GP, LLC . | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
.......... Private Advisors Coinvestment Fund, LP ....... PACIF GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
.......... PACIF 11 GP, LLC «oeeeeeeeeiiiieeeees Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company .
..| 26-1662477 .. Private Advisors Coinvestment Fund II, LP ... .. . |PACIF 11 GP, LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
45-2591588 .. PACIF 11 Carry Parent, LLC ......ccceeeeiiiiieens Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company .
45-2591860 .. PACIF II Carry, LLC . PACIF 11 Carry Parent, LLC ... Ownership .100.000 ...[New York Life Insurance Company .
I IR PACIF 111 GP, LLC ... . _NIA....... | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
46-1360141 .. Private Advisors Coinvestment Fund I11, LP . |..DE.....|...... NIA....... PACIF 111 GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
46-2548534 .. PACIF 111 Carry Parent, LLC ..... e [ DBt NIA....... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
PACIF I Carry, LLC .. . . |PACIF 111 Carry Parent, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PACIF IV GP, LLC e |- DE..... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Coinvestment Fund IV, LP ... |..DE..... PACIF 1V GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
PACIF IV Carry Parent, LLC ... .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PACIF IV Carry, LLC .... .. |PACIF 1V Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. . PAMMF GP, LLC ......... .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
83-1689912 .. 0001762448 .. PA Middle Market Fund, LP .. |PAMMF GP, LLC ........ . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. . PASCBF Il GP, LLC ..... . | Apogem Capital LLC . Ownership.. .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
20-4838202 .. 0001374891 .. 1, LP GDE] e NIA....... PASCBF 111 GP, LLC Ounership .100.000 ... |New York Life Insurance Company .
............... PASCBF IV GP, LLC ... weee | DE.....] ... NIA...... [Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
26-1662399 .. PASCBF 1V GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
..| 45-2573409 .. PASCBF IV Carry Parent, LLC . | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
45-2591925 .. PASCBF IV Carry, LLC PASCBF IV Carry Parent, LLC . Ownership .100.000 ...[New York Life Insurance Company .
............................. PASCBF V GP, LLC «oeeeeeeeeeeiieieeeeeeeeeeeeeeees Apogem Capital LLC ....cceeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip...eeeeeiiiiiiiiiiiiiiiiiieeeeeeen .t . 100,000 ... [New York Life Insurance Company
Private Advisors Small Company Buyout Fund
............................................................................ 45-4078336 .. [ .....coceeeenr (0001537995 .. | eieiiiiiieieeeeeeeeeeee |V L e | DB e NTAL L | PASCBF V GP, LLC e | OUNETSHiPL e . 100,000 L | New York Life Insurance Company ........ [....NO.....|.... ...
Private Advisors Small Company Buyout V -
............................................................................ 46-1799496 .. [ .............. [0001576987 .. | .....ccccoeeeieeeeieeanneee. |ERISA Fund, LP oooiiiiiiiiiiiiiiiieeeieeeeee | DB o NTALL L. | PASCBF V GP, LLC .ooevveiiveeeiieeeieeenneenns | OUNEPShip. . ciieiiciiiceieeeeeeeeen . 100,000 ... | New York Life Insurance Company ........ [....NO.....]..c. .ooc.
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46-2714292 .. PASCBF V Carry Parent, LLC ... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company . .
35-2476750 PASCBF V Carry, LLC .... .. |PASBF V Carry Parent, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
I IR PASCPEF VI Carry Parent, LLC . .. | Apogem Capital LLC .......... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-4523581 .. PASCPEF VI Carry, LLC .... . | PASCPEF VI Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCPEF VI GP, LLC .evvvvviveiiieiiieeieieeeeeeeeeens Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Private
............................................................................ 46-4301623 .. | .....oeeeeeen. 0001595889 .. | .eeeeviiiiiiiiiiiiiiiiiineennnns [EqUity Fund VI, LP oo | DB o NTA [PASCPEF VI GP, LLC oeeeeieeeeeeeeeeeeeeeeeeeeeeee. | Ownership...eeeeeeeiiiiiiiiiiiiiieeeeeeennn b . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.eee wonis
Private Advisors Small Company Private
............................................................................ 98-1223903 ..| .............. [0001635254 .. | .....ccoieeeeiiiiieeeeennnnne. |Equity Fund VI (Cayman), LP .ooeeeeennnneees [L.OYMoLf oo NTALLLLL.. [PASCPEF VI GP, LLC ..oeeeeeeiiiieeeeeeieneeeeee. [OWNErShip..eeeieieiiiicceiiiiiieeee} . 100,000 ... |New York Life Insurance Company ........ [....NO....o|eeer woee
........................................................................................................................................................ PASCPEF VIT GP, LLC ..eevvveveveeeeeeeeeeeeeeeeenenns | DEeeit] e e NIALLL.... [ Apogem Capital LLC .......oooeeeeeeeeeeeeeeeeeeee. | OWnership....eeeeeeeiiiiiiiiiiiiiieeneen. . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofceee iis
Private Advisors Small Company Private
............................................................................ 47-5430553 .. [ .....coeeeen. (0001657189 .. | eeeieiiiiiiiieeieeeeeeeee |Equity Fund VIT, LP oo | DB | e NTALL L | PASCPEF VIT GP, LLC eeveeeeeieceieeeeeee | OUNETSHiPL e . 100,000 .. | New York Life Insurance Company ........ [....NO.....|..... ...
Private Advisors Small Company Private
........................... 98-1286549 .. 0001711424 .. Equity Fund VI (Cayman), LP .... L.CYM....]......NIA....... [PASCPEF VII GP, LLC ... Ownership .100.000 ...[New York Life Insurance Company .
PASCPEF VI| Carry Parent, LLC . | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCPEF VII Carry, LLC PASCPEF VII Carry Parent LLC ... Ownership .100.000 ...[New York Life Insurance Company .
PASCPEF VIT1 GP LLC wevvvvvvevveeeeieeeeeeeeeeeeeeens Apogem Capital LLC ..oooovvvveeiiiiiiiiiinninnnns (0T T .100.000 ...|New York Life Insurance Company
Private Advisors Small Company Private
............................................................................ 82-2042371 .| eveveeiiiiinn | vvevrrnviiinien | ereeeiiiieiiisieseeseeeeeeeenn. [EQUitY Fund VITL, LP oo | DB e NTALLLLLL [PASCPEF VITT GP LLC weveeieeeeeeeeeeeeeeeeeeeeeee. | OWNETShip..aeeeiieeiiiiiieiieiveieeeeeeennnnp . 100,000 ... [New York Life Insurance Company
Private Advisors Small Company Private
..|98-1417728 .. Equity Fund VIIIl (Cayman), LP .. | PASCPEF VII1 GP LLC . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..| 84-1939809 .. PASCPEF IX GP, LLC . | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
84-1800282 .. PA Small Company Private Equity Fund IX, LI PASCPEF IX GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
PA Small Company Private Equity Fund IX,
98-1516465 .. (Cayman), LP PASCPEF IX GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
. . APEF X GP, LLC .... . | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
Apogem Private Equity Fund X, LP APEF X GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
Cuyahoga Capital Partners IV Management
............................................................................ 26-4331000 .. | ceeeevverrrinn | evreverereinneen | eeeeeeeeiseeeeseseeeseeeeeeeeees [Group LLC Lo | DB o NTALLLLLL [ Apogem Capital LLC ..., | OWNErship....eeeeeeiiiiiiiiiiiieiieeeeeennn b . 100,000 ... [New York Life Insurance Company
Cuyahoga Capital Partners IV Management
............................................................................ 26-4331219 ..| .....eeeeeee.. |0001514824 .. | ....eeeiiiiiiiiiiiiiiiiieeennn.. | Cuyahoga Capital Partners IV LP ..ooooooeeeeeens [ DEt] s d NTAL oo [Group LLC oo | Other e . 0,000 ... [New York Life Insurance Company
Cuyahoga Capital Emerging Buyout Partners
............................................................................ 26-3698069 .. | 3835342 ..... | ..eeeerrrrvrrinn | weveeeeeereeiinisseseeeneeenn... [ Management Group LLC .....coooeeiiiiiiiiiiiiieeeeens [ DE] oo NIALLLL.. [ Apogem Capital LLC .......oooeeeeeiiiiieeeeeeeeee. | OWNErship....eeeeeeeeeeeeeievveevennenennnnnb . 100,000 ... [New York Life Insurance Company
Cuyahoga Capital Emerging Buyout Partners LP Cuyahoga Capital Emerging Buyout Partners
26-3698209 .. | 3835351 ..... Management Group LLC .. ... 0.000 .... |New York Life Insurance Company .
. VU PA Real Assets Carry Parent, LLC .. .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-4479441 .. PA Real Assets Carry, LLC ........... .. |PA Real Assets Carry Parent, LLC . . | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
............... PA Real Assets Carry Parent II, LLC . .. | Apogem Capital LLC ......coeeeeeeeenns . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
82-2582122 PA Real Assets Carry II, LLC ....... .. |PA Real Assets Carry Parent |, LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
I IR PA Emerging Manager Carry Parent, LLC . .. | Apogem Capital LLC ..ocooveeeeeeeiieneeeeens Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-4468334 .. PA Emerging Manager Carry, LLC . .. |PA Emerging Manager Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. PA Emerging Manager Carry Parent II, LLC .... .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
82-2884836 .. PA Emerging Manager Carry |1, LLC . |PA Emerging Manager Carry Parent |I, LLC . |Ownership.. ..}.100.000 ...|New York Life Insurance Company .
RIC | GP, LLC Apogem Capital LLC ..ooeeeeeeeeeeeiiiiiiieeees Ownership .100.000 ...[New York Life Insurance Company .
Richmond Coinvestment Partners |, LP ... RIC | GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
RIC | Carry Parent, LLC .... . | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
RIC | Carry, LLC RIC | Carry Parent, LLC Ownership .100.000 ...[New York Life Insurance Company .
PASF V GP, LLC Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Secondary Fund V, LP . . |PASF V GP, LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASF V Carry, LLC .oooeeeeeeeiiieii PASF V GP, LLC ... . | Ownership .100.000 ...[New York Life Insurance Company .
PASF V Carry Parent, LLC ..ccooeeeeeeeeeeeenn Apogem Capital LLC ...ocooveveeiiiiiiiiiiiiiennns OWNETSNIP. e .100.000 ...[New York Life Insurance Company
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. 84-3310049 .. | .... ... |PASF VI GP, LLC Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . . |....NO

.| 84-3090059 .. .. |PASF VI GP, LLC ..
.. |PASF VI GP, LLC ..
.. |PASF VI GP, LLC .. Ownership..
.. | Apogem Capital LLC . .. | Ownership..
. | PARAF GP, LLC ........ .. [Ownership..

. | Apogem Capital LLC .... .. | Ownership..

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

PA Secondary Fund VI, LP
PA Secondary Fund VI Coinvestments, LP
PA Secondary Fund VI (Cayman), LP
PARAF GP, LLC ...
Private Advisors Real Assets Fund, LP .

Ownership..
Ownership..

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

47-5323045 ..

............... PARAF Carry Parent, LLC .... . ..}.100.000 ...|New York Life Insurance Company . .
47-5392508 PARAF Carry, LLC .. . . | PARAF Carry Parent, LL( Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
............... PASCCIF GP, LLC Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company . ... No.

Private Advisors Small Company Coinvestmen
47-5230804 .| ..oooviennne 0001660017 .. | evveeeiieeiee e Fund, LP .oooiiiiiiiiie e LDE] NIA....... PASCCIF GP, LLC ..ooeieiieiiiiiiiie e Ounership
Private Advisors Small Company Coinvestment
Fund ERISA, LP
PASCCIF Il GP, LLC .. e
PA Small Company Coinvestment Fund I1, LP ... {..
PA Small Company Coinvestment Fund |1
(Cayman), LP
PASCCIF Carry Parent, LLC
PASCCIF Carry, LLC ..
PARAF I GP LLC

.100.000 ...|New York Life Insurance Company ........ ....No.

PASCCIF GP, LLC
. | Apogem Capital LLC .
PASCCIF 11 GP, LLC

....NO
... N0..
... No

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

Ownership
Ownership..
Ownership

81-4614299 .. 0001691962 ..

PASCCIF 11 GP, LLC
.. | Apogem Capital LLC ....
.. |PASCCIF Carry Parent, LLC .
.. | Apogem Capital LLC ....

. |PARAF 11 GP LLC .....

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

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

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

..|47-5472308 ..

0001721164 ..

82-3541209 Private Advisors Real Assets Fund Il LP .. . Ownership.. . .
..|86-1973380 .. PARAF 111 GP LLC .. .. | Apogem Capital LLC . . | Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
..| 86-1678206 .. PA Real Assets Fund II1, LP . |PARAF 111 GP LLC .... . | Ownership.. .100.000 ...[New York Life Insurance Company . ... N0..

.100.000 ...[New York Life Insurance Company . ... No.

87-1875231 .. SAF GP LLC Apogem Capital LLC .... Ownership .
87-1371149 .. Social Advancement Fund, LP .. SAF GP LLC Ownership .100.000 ...[New York Life Insurance Company . ....No.
..| 83-2670366 .. Washington Pike GP, LLC . . | Apogem Capital LLC .... Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
83-2634832 .. Washington Pike, LP Wlashington Pike GP, LLC . Ownership .100.000 ...[New York Life Insurance Company . ....No.
84-5036706 .. RidgeLake Partners GP, LLC .... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company . ....No.
..| 84-5053710 .. RidgeLake Partners, LP . |RidgeLake Partners GP, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
............... RidgeLake Co-Investment Partners, LP ... RidgeLake Partners, LP Ownership .100.000 ...[New York Life Insurance Company . ... No.

New York Life Investment Management

NYLCAP Holdings (Mauritius) ..........ccccccoenn. . Holdings LLC Ownership .100.000 ...[New York Life Insurance Company . ....No.
Jacob Ballas Capital India Private Limited . . |NYLCAP Holdings (Mauritius) . | Ounership.. ..|New York Life Insurance Company . ... N0..

N

Industrial Assets Holdings Limited ............ NYLCAP Holdings (Mauritius) . Ownership ..|New York Life Insurance Company ........ |.
JB Cerestra Investment Management LLP ........ NYLCAP Holdings (Mauritius) ......cccccevvvens Ownership ..|New York Life Insurance Company ........ N0
New York Life Investment Management
NYLIM Service Company LLC ..........eevvvvvvnnnnes LDE ] NIA....... Holdings LLC ..vvvvveeeeieiiiiieeeeieeeeeeeeeeeies (O Ty T T .100.000 ...|New York Life Insurance Company ........ N0
New York Life Investment Management
NYL Workforce GP LLC .....vvvvvvreveeviviiniiieaas LDE ] NIA....... Holdings LLC ..vvvvveeeeieiiiiieeeeieeeeeeeeeeeies (O Ty T T .100.000 ...|New York Life Insurance Company ........ e N0
New York Life Investment Management
New York Life Investment Management LLC ...... LDE ] NIA....... Holdings LLC ..vvvveeeeieieeieieeeeieeeeeeeeeeees Ownership .100.000 ...|New York Life Insurance Company . e N0
NYLIM Fund 1 GP, LLC .evvvvvieiiiiiiiiiiiiieeeeees LDE] s NIA....... New York Life Investment Management LLC ... |Ownership. .100.000 ...[New York Life Insurance Company . e N0 e
NYLIM-TND, LLC .... LDE ] NIA....... NYLIM Fund |1 GP, LLC .oeeeeeeeeeeeeeeeeeeeeens Ownership .100.000 ...[New York Life Insurance Company . ....No
R . WFHG, GP LLC - ...NIA.......[New York Life Investment Management LLC ... |Ownership.. ..|New York Life Insurance Company . ... N0..
. 14643807 IO ... |Workforce Housing Fund | - 2007, LP ........... LDE ] NIA....... WFHG, GP LLC .oeeeeeeieeeeiieeee e Ownership ..|New York Life Insurance Company . N0 e
New York Life Investment Management
......................................................................................................................................................... Index1Q Holdings LLC ..........ceeeeeeeeeeeeeeeeeee. | DEL. oo NTAL..... |Holdings LLC ..oooviiiiiiiiiiiiiieieeeeeeeeeeeeeeeee. | Qunership..eeeeeceececeeeeeeeeeeeeeeeeee.. . 100,000 ... [New York Life Insurance Company ........ [....NO....[..... ...
New York Life Investment Management
............................................................................ 02-0811751 .| .eeevvevennen. |0001483922 .. | eeveeveeeeeeiieiiieiiiieieenenns [ IndeXIQ LLC oo [ W DB NTAG [HO TS LLC s | OWNETSRIDL e b . 74,370 L[ New York Life Insurance Company ........ |...NO.....].eee wonis

............................................................................ 02-0811751 .. .............. [0001483922 .. | .....ccooooiiiiiiiinneieienn. | IndexIQ LLC i [ DR [ L NTALLLLLL | Index1Q Holdings Inc. ....ooooocccccoeeeieeeen. [Ownership....ooooiiiiiieee..| .. 25.630 ... New York Life Insurance Company ........ |...NO.....]..... ...
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.......... IndexIQ Trust ...ooevveeeeiniiieeeeeiiieeeeeeens [ DBl oo NIALLLLLL [ Index1Q LLC ... . ... 0.000 .... [New York Life Insurance Company ... e N0
.......... IndexIQ Advisors LLC .........ccccveeeeeiiicnnnee. [ DEc] ool NTAL L. [ Index]Q LLC . | Ownership.. .100.000 ... |New York Life Insurance Company ... LNOL
New York Life Insurance and Annuity
.......... Index|Q Active ETF Trust ......ccooooveeeeeneennes [ DBt oot NIALLLLLLL [ Corporation .eeeeieecciiiiiccccieeeeee | Ownership.. ..98.500 ....[New York Life Insurance Company ... N e
.......... 1Q MacKay ESG Core Plus Bond ETF . .|..DE.....[......NIA....... |New York Life Investment Management LLC ... [Ounership.. ..95.270 ....[New York Life Insurance Company ... LN e
1Q MacKay California Municipal Intermedlate
.......... . DE.....].....NIA....... [New York Life Investment Management LLC ... | Ownership ..42.660 ....|New York Life Insurance Company ........ |....NO......|ceeee wenns
New York Life Insurance and Annuity
.......... Corporation .. | Ownership.. ..43.480 ....[New York Life Insurance Company ...
.......... . |New York Life Investment Management LLC ... |Ownership.. .99.300 ....[New York Life Insurance Company
.......... 1Q MacKay Multi-Sector Income ETF . New York Life Investment Management LLC ... |Ownership.. ..99.140 ....[New York Life Insurance Company ...
.......... 1Q Winslow Focused Large Cap Growth ETF ... New York Life Investment Management LLC ... Ownership.. ..95.370 ....[New York Life Insurance Company ...
.......... 1Q Winslow Large Cap Growth ETF .. . [New York Life Investment Management LLC ... |Ownership.. .99.800 ....[New York Life Insurance Company
.......... IndexIQ ETF Trust New York Life Insurance Company .............. [Ownership.. ..10.200 ....|New York Life Insurance Company ...
.......... 1Q 50 Percent Hedged FTSE International ETF New York Life Investment Management LLC ... |Ownership.. ..51.160 ....[New York Life Insurance Company ...
.......... 10 500 International ETF ..........cocccciieeii | o New York Life Investment Management LLC ... [Ownership.. ..91.230 ....[New York Life Insurance Company ...
.......... 10 US Large Cap ETF ... New York Life Investment Management LLC ... |Ownership.. ..98.200 ....[New York Life Insurance Company ...
......................................... 10 US Small Cap ETF .. New York Life Investment Management LLC ... [Ownership.. ..80.700 ....|New York Life Insurance Company ...
New York Life Insurance and Annuity
......................................... 1Q Clean Oceans ETF ........ccccoecevieeeeecccnnns [ L DELLl] Lol NTAL L. [ Corporation . | Ownership.. ..75.840 ....|New York Life Insurance Company ... N e
New York Life Insurance and Annuity
......................................................................................................................................................... 1Q Cleaner Transport ETF ........ccccoooeieeeeees [ DB oot NTALL L. [ Corporation .oooeeeeeieciiiiiieccieeeeec.. | Qunership ..75.930 ....|New York Life Insurance Company ........ [....NO......|..... .....
New York Life Insurance and Annuity
......................................................................................................................................................... 1Q Engender Equality ETF ...........cccooeeeeeeee [ DEcct] oot NIALL L. [ Corporation ...oooeeeiieciiiiiiiiccceeeeec.. | Ounership ..80.100 ....|New York Life Insurance Company ........ [....NO......|..... .....
1Q FTSE International Equity Currency
......................................................................................................................................................... Neutral ETF ...ooooriiiii | W DBt o NTALLLL... [ New York Life Investment Management LLC ... | Ownership ..36.500 ....[New York Life Insurance Company ........ |....NO....o| eeee wenis
......................................................................................................................................................... 1Q Global Equity R&D Leaders ETF ............... |..DE.....[......NIA....... |New York Life Investment Management LLC ... [Ounership ..76.120 ....[New York Life Insurance Company ........ |....NO......|ceeee wenns
New York Life Insurance and Annuity
......................................................................................................................................................... 1Q Healthy Hearts ETF ..........ccccevveevvvennnnnnn |00 DEceee oo NTALLLL.. | Corporation .......eeevevvvvveeeieieveeeeieennnene.. | Qunership ..66.380 ....[New York Life Insurance Company ........ |....NO......|ceeee wenns
New York Life Investment Management
......................................................................................................................................................... 1Q Candriam International Equity ETF ........ |..DE.....[......NIA....... |Holdings LLC ...........cceevrriirirrrrereeeeeneeee. | Qunership ..91.900 ....[New York Life Insurance Company ........ |....NO....o.| eeee wenn
New York Life Investment Management
.......... 1Q Candriam U.S. Mid Cap Equity ETF ...........|..DE.....[......NIA....... |Holdings LLC ...........ccevvririrrrrrrrrreeeneneeee. [ Qunership ..95.130 ....[New York Life Insurance Company
.......... 1Q Candriam US Large Cap Equity ETF ......... [..DE.....|......NIA....... [New York Life Investment Management LLC ... | Ownership.. ..84.000 ....[New York Life Insurance Company ...
.......... 10 U.S. Large Cap R&D Leaders ETF .. . [New York Life Investment Management LLC ... |Ownership.. .95.130 ....[New York Life Insurance Company
.......... 1Q U.S. Mid Cap R&D Leaders ETF New York Life Investment Management LLC ... [Ownership.. ..95.070 ....|New York Life Insurance Company ...
New York Life Investment Management Holdings New York Life Investment Management
.......... International ........cccoooeiiiiiiiiiiiiiie | WLUK e NTALL L | Holdings LLC oo | Ouner ship .100.000 ...|New York Life Insurance Company
New York Life Investment Management Holdings New York Life Investment Management
.......... Il International . Holdings International .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
New York Life Investment Managemen
.......... Candriam Group Holdings Il International .. Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CGH UK Acquisition Company Limited .... Candriam Group Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Tristan Equity Partners (GP) Limited . CGH UK Acquisition Company Limited ......... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Tristan Equity Partners LP . Tristan Equity Partners (GP) Limited ....... | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Tristan Equity Pool Partners (GP) lelted CGH UK Acquisition Company Limited ......... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Tristan Equity Pool Partners LP ................ .| Tristan Equity Pool Partners LP . Ownership.. 100.000 ...|New York Life Insurance Company
.......... Tristan Capital Partners Holdings Limited ... .. CGH UK Acquisition Company lelted Ownership.. ..80.000 ....[New York Life Insurance Company ...
.......... TIPS One Co-Investment GP Sarl ... Tristan Capital Partners Holdings lelted Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TIPS Co-Investment SCSp TIPS One Co-Investment GP Sarl ............... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TCP Incentive Partners (GP) Sarl ............... Tristan Capital Partners Holdings Limited [Ownership .100.000 ...[New York Life Insurance Company
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.......... TCP Incentive Partners SCSp .....cooeeveeveeeeen. [ o TCP Incentive Partners (GP) Sarl ............ |Ownership.. .100.000 ...[New York Life Insurance Company ... N0
.......... TCP Co-Investment GP Sarl .........ccccoueennnee Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TCP Co-Investment SCSp TCP Co-Investment GP Sarl (Luxembourg) .... [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 111 Co-Investment (GP) Limited .... TCP Co-Investment SCSp (Luxembourg) ........ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 Co-Investment LP .. CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Co-Investment LP . .|CCP 111 Co-Investment (GP) Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 3 Co-Investment LP .. CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 Co-investment LLP CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Tristan Capital Partners LLP ... . Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 (GP) LLP oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | EPISO 4 Co-Investment LLP ...................... | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 Incentive Partners LLP .|Tristan Capital Partners Holdings Limited |Ownership.. .4.700 .... [New York Life Insurance Company
.......... CCP 5 Co-Investment LLP Tristan Capital Partners Holdings Limited |Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... Tristan Capital Limited Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Tristan Capital Partners LLP o Tristan Capital Limited .............cevvveeeen. | Ownership.. ..92.000 ....[New York Life Insurance Company ...
.......... CCP 111 (GP) LLP weveeeeeieeiieeeeeeeeeeeeeeeeeeeeee | Tristan Capital Partners LLP ................. |Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... CCP 111 Incentive Partners (GP) Limited .|Tristan Capital Partners LLP .... .... | Ounership.. 100.000 ...|New York Life Insurance Company
.......... CCP 111 Incentive Partners LP ................... CCP 111 Incentive Partners (GP) Limited ... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Incentive Partners LP ........cccceeenene CCP 111 Incentive Partners (GP) Limited ... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Curzon Capital Partners |11 (GP) Limited .... ..|Tristan Capital Partners LLP ................. |Ounership.. 100.000 ...|New York Life Insurance Company
.......... CCP 111 (GP) LLP ..cvvreenneenns .. |Curzon Capital Partners 111 (GP) Limited . |Ownership.. .99.000 ....[New York Life Insurance Company
.......... Curzon Capital Partners |Il LP .|CCP 111 (GP) LLP . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... CCP 111 Ollerton Sarl Curzon Capital Partners 111 LP . Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Curzon Capital Partners Il Sarl .......cccce.. [ Curzon Capital Partners |11 LP .... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 UK Shopping Sarl ........ .. |Curzon Capital Partners Il Sarl . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... PR Kettering Limited ........... ..|CCP 111 K Shopping Sarl . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP 111 Shopping Eastleigh Sarl .|CCP 111 K Shopping Sarl . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... White River Developments Limited . CCP 111 K Shopping Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 Shopping Folkstone Sarl .. CCP 111 K Shopping Sarl . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 Austria Sarl ..... ..|Curzon Capital Partners Il Sarl . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... CCP 111 Shopolis Sarl ... .|CCP 111 Austria Sarl ............ Ownership.. .90.000 ....[New York Life Insurance Company
.......... CCP 111 Shopolis Sarl ... .| Curzon Capital Partners Il Sarl . [Ownership.. .10.000 ....[New York Life Insurance Company
.......... CCP 111 Polska Holding Sarl ..........ccccceueeee Curzon Capital Partners 111 Sarl .. . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 Netherlands Holding BV ... CCP 111 Polska Holding Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Nova Investments Sp. z.0.0 Sarl .|CCP 111 Netherlands Holding BV . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP 111 Falcon Holding Sarl ....... .| Curzon Capital Partners Il Sarl . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... Stadtgalerie Written GmbH (Germany) .. CCP 111 Falcon Holding Sarl Ownership.. ..92.400 ....[New York Life Insurance Company ...
Stadtgalerie Written Marketing GmbH (Germany)
.......... .|CCP 111 Falcon Holding Sarl ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP |11 Castle Holding Sarl . .| Curzon Capital Partners 111 Sarl . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... Fieldcustom Sarl ............eeeeeeemeeiieiiiiiiiinns CCP 111 Castle Holding Sarl . | Ownership.. ..94.900 ....[New York Life Insurance Company ...
.......... CCP 111 Dartford JV Sarl .. Curzon Capital Partners |11 Sarl .. . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 Dartford | Sarl .... .|CCP 111 Dartford JV Sarl ....... Ownership.. .100.000 ...|New York Life Insurance Company
.......... Curzon Capital Partners IV GP Limited ..|Tristan Capital Partners LLP .... . | Ounership.. 100.000 ...|New York Life Insurance Company
.......... CCP IV (GP) LLP oeeeeeeeeeeens .| Curzon Capital Partners IV GP Limited ..... |Ownership.. .99.000 ....[New York Life Insurance Company
.......... CCP IV Incentive Partners LP ... Curzon Capital Partners IV GP Limited ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Curzon Capital Partners IV LP .... Curzon Capital Partners IV GP Limited ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Curzon Capital Partners IV Sarl .. |Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP IV IREF 1 Holding Sarl .| Curzon Capital Partners IV LP Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP IV IREF 1 CCP IV IREF 1 Holding Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
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.......... CCP IV IREF 2 Holding Sarl LLUX... Curzon Capital Partners IV Sarl ... Ownership.. .100.000 ...[New York Life Insurance Company ... N0
.......... CCP IV Bolt 1 Sarl LLUX... Curzon Capital Partners IV LP Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Stratford City Offices Jersey Unit ............ |..GBR... CCP IV Bolt 1 Sarl Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... Stratford City Offices Jersey Unit ............ CCP 1V Bolt 2 Sarl Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... Bolt Nominee 1 Limited Stratford City Offices Jersey Unit Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Bolt Nominee 2 Limited .| Stratford City Offices Jersey Unit . | Ounership.. .100.000 ...|New York Life Insurance Company
.......... CCP IV Bolt 2 Sarl Curzon Capital Partners IV LP Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Erneside Holding Sarl ...........coooeeeen | .LUX... Curzon Capital Partners IV LP ... . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Erneside Sarl ........cceeeeeeeeeeeeeeeenn. | LUK CCP IV Erneside Holding Sarl .... . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV France Investments Sarl ... LLUX... Curzon Capital Partners IV LP ... . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... OPPCI CCP IV France Investments .|CCP IV France Investments Sarl . . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... SCI Escape Cordeliers OPPCI CCP IV France Investments ... Ownership.. ..99.000 ....[New York Life Insurance Company ...
.......... SCI Escape Cordeliers .... CCP IV France Investments Sarl . . | Ownership.. ..1.000 .... [New York Life Insurance Company ...
.......... CCP IV Omagh Sarl Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Garden Tower Holding Sarl . LUX... Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 1V Solent Sarl LLUX... Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
The Forum, Solent, Management Company Limited
.......... CCP 1V Solent Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SBP Management Limited .|CCP IV Solent Sarl Ownership.. .27.830 ....|New York Life Insurance Company
.......... CCP IV Kent Holding Sarl .. Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 1V Kent Sar!l .oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen CCP 1V Kent Holding Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV (GP) Sarl .ooeeeeeeiiiiiiiiiiiiiieees Curzon Capital Partners IV LP ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Kerin Luxembourg Sar| (PUX) .... Curzon Capital Partners IV LP Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 1V SCSp .|CCP 1V Kerin Luxembourg Sar| (PUX) Ownership.. .74.000 ....[New York Life Insurance Company
.......... Kerin Holding Sarl .. CCP 1V Kerin Luxembourg Sarl (PUX) ......... [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV K Holding Sarl ....ccceeeeeiiiiiiiiiiins Kerin Holding Sarl . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Cardiff Gate RP Limited Sarl .....cccevvvvveennns CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Rotherham Foundry RP Limited Sarl .............. CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Warrington Riverside RP Limited Sarl . .|CCP IV K Holding Sarl . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Birmingham Ravenside RP Limited Sarl .......... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Walsall Bescot RP Limited Sarl ... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... RW Sofas Limited Sarl CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Milton Keynes RP Limited CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Bangor Springill RP Limited Sar | .. .|CCP IV K Holding Sarl . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Warrington Pinners Brow RP Limited Sarl ..... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Bolton Central RP Limited Sarl CCP IV K Holding Sarl . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 3 Incentive Partners (GP) Limi ..|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 3 Incentive Partners LP . .|EPISO 3 Incentive Partners (GP) Limited ... |Ownership.. ..|New York Life Insurance Company
.......... EPISO 3 GP LLP Tristan Capital Partners LLP ................. |Ownership.. ..|New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 3 LP . ..|EPISO 3 GP LLP ... . | Ownership.. .100.000 ...[New York Life Insurance Company .
.......... EPISO 4 GP 11 Sarl . .|Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 Student Housing SCSp ... LUX... EPISO 4 GP Il Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 GP LLP ... | .GBRLL Tristan Capital Partners LLP ................. |Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
......................................................................................................................................................... Opportunities 4 LP ...ccoovvveveeeeeeennenennnnennnns | GBR...) s s NTALLLL.. [EPISO 4 GP LLP oo | OWnershipa.eeeen} . 100..000 ... | New York Life Insurance Company ........ N e
European Property Investors Special
......................................... EPISO 4 Caeser Holding Sarl . ..GBR.... Opportunities 4 LP Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................... Trophy Value Added Fund ..GBR... EPISO 4 Caeser Holding Sarl Ownership.. ..74.150 ....[New York Life Insurance Company ... LN
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European Property Investors Special
EPISO 4 Luxembourg Holding Sarl ................ LUK NIA....... Opportunities 4 LP .......ccccviiiiiiiiiiiiees Ownership.......ccouueeeriiiiiiiieeees .100.000 ... |New York Life Insurance Company
EP1S0 4 Leo Holding Sar| EP1S0 4 Luxembourg Holding Sarl .. . | Ounership .100.000 ... |New York Life Insurance Company .
EPISO 4 Leo Holding BV (NLD) . . |EPISO 4 Luxembourg Holding Sarl Ownership.. ..}.100.000 ...|New York Life Insurance Company .

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

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

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

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

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

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

.......... Curzon Capital Partners 5 Long Life SCSp .... CCP 5 LL GP Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 5 Feeder GP Sarl .......ccccevvuuuunvnnnnnnnnnns Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 5 Feeder SCSp CCP 5 Feeder GP Sarl ...........cccccuuuunnnnnnn. | Ouwnership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 5 Incentive Partners GP Limited ... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 5 Incentive Partners SLP ... .|EPISO 5 Incentive Partners GP Limited ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 5 (GP) Sarl Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 5 SCSp-SICAV-SIF ... LLUX.... EPISO 5 (GP) Sarl .......ccccvveeeeviuneneeeeenn. [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 5 Co-Investment SCSp LLUX... EPISO 5 (GP) Sarl .........cceeeeeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 (GP) LLP . |LLUX.... Tristan Capital Partners LLP . Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 Co-Investment SCSp ... LUX.... EPISO 6 (GP) LLP Ownership.. .100.000 ...[New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 6 SCSP .....eeemenmnnnnnnnn | LUKl o NIALL... [EPISO 6 (GP) LLP ....cceeeeieeeiieeieiieeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
.......... EPISO 6 Luxembourg Holding Sar| Opportunities 6 SCSP .......ceeveeveeeeeeennnnnn. | Ownership. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Spectre JV Sarl EPISO 6 Luxembourg Holding Sar| .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 Spectre 1 Holding Sarl . |EPISO 6 Spectre JV Sarl Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Spectre 2 Holding Sarl EPISO 6 Spectre JV Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 Spectre 3 Holding Sarl EPISO 6 Spectre JV Sarl .........ccccevvvveeeen. | Ouwnership.. .100.000 ...[New York Life Insurance Company ...

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

.......... .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 Romeo 2 Holding Sarl ... EPISO 6 Luxembourg Holding Sarl ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Montague 1 Sarl . |EPISO 6 Romeo 2 Holding Sarl .... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EP1SO 6 Moomin Holding Sarl . . . EPISO 6 Luxembourg Holding Sarl ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 Siem Holding Sarl .........ccevvvvvevennnns | LUK . EPISO 6 Luxembourg Holding Sarl ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 Siem Sarl ......cceeeeeeeeiiiieenni | LUK . EPISO 6 Siem Holding Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 Panther GP Limited ... EPISO 6 Luxembourg Holding Sar| .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 Panther JV SLP . .. |EPISO 6 Panther GP Limited .... . |Ounership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Panther Hodco Limited .. EPISO 6 Panther JV SLP ...........ccevvvveeeen. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 6 Panther Property Limited EPISO 6 Panther Hodco Limited Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Raag Hotels Limited ............ .. |EPISO 6 Panther Property Limited Ownership.. .100.000 ...|New York Life Insurance Company
.......... QMK Pub Westminster Limited . .. |Raag Hotels Limited .. Ownership.. .100.000 ... |New York Life Insurance Company
.......... RAAG OBS Limited . . |Raag Hotels Limited . | Ounership.. .100.000 ...|New York Life Insurance Company
.......... QMK OBS Limi ted RAAG 0BS Limited . | Ownership.. .100.000 ... |New York Life Insurance Company ...
.......... Raag Dublin Limited ... Raag Hotels Limited .. Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... QMK Dublin Limited ..... .. |Raag Dublin Limited .. . | Ownership.. .100.000 ... |New York Life Insurance Company
.......... Raag Kensington Holdings Limited . .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company
.......... Valemet Holdings Limited ...... . |Raag Kensington Holdings Limited . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Raag Kesington Hotel Limited ... Raag Kensington Holdings Limited ............ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... QMK Kensington Limited ........ccooovviiniennnin | o0 Raag Kesington Hotel Limited .. . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Raag llestminster Holdings Limited . |Raag Hotels Limited ........... Ownership.. .100.000 ...|New York Life Insurance Company
.......... Raag llestminster Hotel Limited . |Raag Westminster Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company
.......... QMK Westminster Limited .......... . ....... |Raag Westminster Hotel Limited Ownership.. .100.000 ...|New York Life Insurance Company
.......... Raag Liverpool Street Holdings Limited .. Raag Hotels Limited .............. . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Raag Liverpool Street Hotel Limited ... Raag Liverpool Street Holdings Limited .... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... QMK Liverpool Street Limited ...... .. |Raag Liverpool Street Hotel Limited . Ownership.. .100.000 ... |New York Life Insurance Company
.......... Ragg Kings Cross Holdings Limited .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company
.......... Raag Kings Cross Hotel Limited . |Ragg Kings Cross Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company

QMK KX Limited Raag Kings Cross Hotel Limited Ownership..

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

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

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

SICAV=SIF ettt

Kartesia Securities .........cccocoiiiiiiiiiiinis
Kartesia Il Topco S.a.r.l. ..cooeerrrinninnnns
Kartesia GP IV
Kartesia Credit Opportunities IV SCS SICAV-
SIF s

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

KASS Unleveled S.a.r.1. .
KSO | Topco S.a.r.l. ..
Kartesia Credit Opportunities V SCS
Kartesia Securities V S.2.r.1.
Cordius ..
Cordius ..
Cordius CIG ..
Cordius CIG .. .
Index1Q .
Index|Q Factors Sustainable Corporate Euro

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

Index1Q Factors Sustainable Europe Equity ... [..

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

Candriam Bonds
Candriam Bonds Capital Securities

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

LUK

LUK
LUK

LLUX

LUK

LUK

. |Kartesia Management SA
. |Kartesia Management SA

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

.| Cordius CIG

Kartesia Management SA ...

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

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

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

Candriam Belgium ...
Candriam Luxembourg ..
Cordius CIG

Cordius CIG ...

Cordius CIG ...
Cordius CIG

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

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

. [Ownership.
. [Ownership.

. [Ownership.
. | Ownership..

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

Ownership
Ownership

Ownership..
Ownership..

Ownership
Ownership..

Ownership..
Ownership..
Ownership

(O Ty T T
Ownership..

Ownership..
Ownership..

Ownership..
Ownership..

Ownership

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

.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...

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

.100.000 ...

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

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

New York Life
New York Life
New York Life

New York Life

New York Life

New York Life
New York Life

New York Life

New York Life

New York Life
New York Life
New York Life

New York Life

New York Life
New York Life

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

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

.. |New York Life
. |New York Life

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

Insurance Company
Insurance Company

Insurance Company ...

Insurance Company

Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company ...

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company

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

Insurance Company
Insurance Company
Insurance Company

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

Insurance Company ...

Insurance Company

Insurance Company ...

Insurance Company

Insurance Company
Insurance Company

Insurance Company
Insurance Company

Insurance Company
Insurance Company

........ N0

N0
. NO......

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

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

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

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

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

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

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

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

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

Ausbil Investment Management Limited Employee

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

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

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

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

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

.......... 611724274 | | i REEP-IND Continental NC LLC . ..DE.....]......NIA....... [NYLife Real Estate Holdings, LLC ............ |Ownership.. .100.000 ...[New York Life Insurance Company ... N0 s
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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

501 Fayetteville JV LLC .

. | REEP-MU Fayetteville NC LLC .

. | Qunership..

..|New York Life Insurance Company .

... NO..
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................. 501 Fayetteville Owner LLC .... 501 Fayetteville JV LLC Ownership .100.000 ...|New York Life Insurance Company
REEP-MU SOUTH GRAHAM NC LLC .. [NYLife Real Estate Holdings, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
401 SOUTH GRAHAM JV LLC ..... .. | REEP-MU SOUTH GRAHAM NC LLC . . | Ounership.. ..}..90.000 ....|New York Life Insurance Company
401 SOUTH GRAHAM ONNER LLC . .. 1401 SOUTH GRAHAM JV LLC ....... Ownership.. ..}.100.000 ... |New York Life Insurance Company .
REEP-IND COMMERCE CITY CO LLC .. .. [NYLife Real Estate Holdings, LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company
REEP-BRENNAN COMMERCE CITY JV LLC . | REEP-IND COMMERCE CITY CO LLC ..... . | Ownership.. ..95.000 ....|New York Life Insurance Company .

..| 85-3570605 ..

87-2917401 ..

REEP-MF ART TOWER OR LLC ......
REEP-WP ART TOWER JV LLC ...
REEP-OFC Mass Ave MA LLC ...
REEP-MF FARMINGTON IL LLC .....

REEP-MARQUETTE FARMINGTON JV LLC ..

REEP-MARQUETTE FARMINGTON OWNER LLC .

REEP-MF BELLEVUE STATION WA LLC ...
REEP-LP BELLEVUE STATION JV LLC ...
REEP-HINES ENCLAVE POINT AZ LLC ...
REEP-HINES ENCLAVE POINT JV LLC
REEP-MF WILDHORSE RANCH TX LLC ....
REEP-WP WILDHORSE RANCH JV LLC ...

.. [NYLife Real Estate Holdings, LLC .
.. | REEP-MF ART TOMNER OR LLC .....
.. [NYLife Real Estate Holdings, LLC .
.. [NYLife Real Estate Holdings, LLC .
.. | REEP-MF FARMINGTON IL LLC .......
.. | REEP-MARQUETTE FARMINGTON JV LLC .
.. [NYLife Real Estate Holdings LLC ..
.. | REEP-MF BELLEVUE STATION WA LLC ..
. |NYLife Real Estate Holdings LLC ..

REEP-HINES ENCLAVE POINT AZ LLC
NYLife Real Estate Holdings LLC ..
REEP-MF WILDHORSE RANCH TX LLC ...

. | Ownership..

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

. | Ownership..

. | Ownership
. | Ownership

Ownership..

Ownership..
Ownership..

Ownership..

Ownership

.100.000 ...

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

Asterisk

Explanation

0N U WN =

...| Contractual Client - Madison Capital Funding LLC, an indirect wholly owned affiliate of the Company, has contractual control of this entity's loan portfolio. .
...| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding LLC owns 36% of non-voting carry shares.
.| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding Ill LLC owns 31.36% of non-voting carry shares. ..
..| Investment Pool - Investment pool of leveraged loans managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company. .
..| Reliance Relationship - Entire proceeds of the entity are invested in a funding agreement of the Company.
..| Energy Contracts and Aircraft Loans Investments - with 100% of the investments coming from the Company and its wholly owned affiliate New York Life Insurance and Annuity Corporatlon
.| Control of this entity is pursuant to an investment management contract with Apogem Capital LLC, or affiliate, not through ownership of voting interests.
..| Investment Pool - Investment pool of mixed assets managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company.
.| Control of this entity is pursuant to a management contract with NYL Investors LLC. ............
Ausbil Investment Management Limited has sole authority over the management of the fund. ..
Investment Pool - Bankruptcy-remote special purpose investment pool vehicle for issuing notes.
Investment Pool - Investment pool of leveraged loans managed by Flatiron RR LLC, Manager Series.




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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? ............ccccoeieeis NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of
domicile and electronically with the NAIC? ...

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? .............ciiiriiieeree et s e ss et s e enes 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? ..........ccoiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ............ccciiiiiiiieerne ettt eee e sese s seaeseeeees NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

NO

AUGUST FILING

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

Explanation:

Bar Code:

ARV FANANHTRARTEV O R
6 5 4 9 g8 2 0 2 3 4 9 0 0
ARV PN RHRAR YRR REI
6 5 4 9 8§ 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 4 9 8 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 5 4 9 8 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 4 9 8 2 0 2 3 4 4 7 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 4 9 g8 2 0 2 3 4 4 8 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 5 4 9 8§ 2 0 2 3 4 4 9 0 0 0 0 23

o
—

0 3
0 3
0 3
0 3

o o o o
T S E— —
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OVERFLOW PAGE FOR WRITE-INS
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemDEr 31 Of PriOr YEAI .......c.oiuiiiiiiieieieeeeeie ettt e e eesee e e e e ee e e naesenens [ooeseeeeies e e e s e s e s e [ooeeeese e s s s
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e et e e st e eaeesaeesseesaeeseenseenneennes [reneeeie et e e e [oenie e
2.2 Additional investment made after acquisition g ......... g ........ QEEEEEE ... EEE ... [N ... S ... [ [
3. Current year change in encumbrances .............. | A ... BN .. AR "SOA .. B . BB
4. Total gain (loss) on disposals ........cccccceceeveeee.... NG . N ... ... NN .. DI . B By o | [
5. Deduct amounts received on disposals ............ | NEARE .. W ... B B NN B
6. Total foreign exchange change in book/adjusted JEEYINCNEEEE ... .V B - U BBy - ooove [ fee
7. Deduct current year's other than temporary impaifent rec®8Mized ... W W WA i e o
8.  Deduct current YEar's dEPI@CIAtION ............oiuiiiiiiiiieieiee ettt e et e et e e e e et e e e ee e eneeseeneenseneensensensensensensesensesennennens [oeseese sttt [ei e
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ...........cciiiiiiiiiiiiiiiiicieeeeeeee e oo foe
O TR =Y W Te: 3 o] =1 g ToT g P=Te a1 1=Yo IR= TaaTo U g1 3OS KOTSRS KN
11. Statement value at end of current period (Line 9 minus Line 10)
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 YE&aI ............cceveveeervevereieeeeeceeseeseeesaeas |oeecececenes 1,056,092,709 |................ 706,803,805
2. Cost of acquired:
2.1 Actual cost at time of acquisition SRS SUSTUSRRPRI SRR 156,970,189 |............... 325,823,226
2.2 Additional investment made after acqwsmon ................. 26,638,003 |.......coe...... 33,355,337
3. Capitalized deferred INtErest NG OtNEr ............cocvcviviviieeeeeeeeee et ettt ee et e st ee e s s sseee et et esesnasesasssseetesesensenensssssessesesennas |reesesesesesenenens 2,833,802 |...cooveeeiiens 593,153
4. ACCIUAI OF GISCOUNL ....eeieiiteeeieiee ettt s st s s e e e ss s sesesesesssessssssesesesesenssnsssnsssesesensnnsnnnns [eoeseneesnsnennnnnene[O0 , 200 o 1,081,046
5. Unrealized valuation increase (decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCognNIZEd ..............cccoiiiiiiiiiii s [reerees e [
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-cccecueee 1,227,794,652 |........... 1,056,092,709
12, Total valuation @lIOWANCE ..o
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15.  Statement value at end of current period (Line 13 minus Line 14) 1,227,794,652 1,056,092,709
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr VB ..........c.ccoveuiieieeeieeeieeecieeseeeeeetee ettt ssese s seseesesassesnnns [eesesessenenne 260,330,951 |
2. Cost of acquired:
2.1 Actual cost at iMe Of @CQUISTHION ........ccveuiieeiieieieiciet ettt ettt et e et ese st ese s ese s ese s et essesesseseseesenessesesnens [eeseseeneieineaes 18,131,344 |.............. 261,117,203
2.2 Additional investment made after CQUISITION ................ccueueuiuiiieiceeietetctce ettt e ettt eaeae s st sesessn s enanans |oeeeseeeeeeeaeaene 6,502,977 |ooieeeeee
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation INCrEASE (AECTEASE) .............cvcveueuieieeeeiieeieeseteseaeeee et eseseteteseseaeesssesesesesesessas s st esesesesesessassasssesesesesessanssnans |oeeeeseseneneaene 14,018,399 |[....ccooveee 588,301)
6. Total gain (loss) on disposals ............. (380,289)|...cccveveeiiiiieieeis
7.  Deduct amounts reCceived 0N GISPOSAIS .........c.ccovvoveveueeeeeeieieeieteteteeeee ettt et ea e s et s e s et e s e s s ss s esesesesessass s sesesesesesessananans [oeeeeeeseseneneaene 3,731,232 [ 117,558
8. Deduct amortization of premium and depreciation ..
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year's other than temporary impairment rECOGNIZEM ..........cceriririririririeieieieneresesesieeieseee e teeeseeesesenes [eeesisininianes 2,749,878 |
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.ceruriininirinieireeeeneseseeeeees [ 290,689,793 |....ccevenee 260,330,951
{2 o T=Ye W Te: 3 o] =1 g ToT g P=Te T 1=Yo IR= Ty 4o U g1 S KOO PTUS RO
13.  Statement value at end of current period (Line 11 minus Line 12) 290,689,793 260,330,951
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAr ...........ccccceeeiririeieiereieeeesesieieieseeee s [eoeieieeas 6,826,985,874 |............ 7,254,980,017
2. Cost of bonds and stocks acquired ....382,537,985 |................ 635,340,768
3. Accrual of discount ... 9,389,930 |...cooornnene 12,842,169
4. Unrealized valuation iNCreaSe (AECIEASE) ............ceuevivieieiueriiesieescaesesesseesseaeseses st sssaeseses st ssssesesesssssssesesassssssssesesessssnsssesesassnas [eoesecicicsesenanas 4,430,133 |.ocooes (1,849,883)
5. Total gain (Ioss) on disposals ............cccceevrererverererenenns (2,126,137) e (29,445,188)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.eveveurueuiiiiieieieieie ettt es e [eeseeeneneanens 394,707,526 |................ 997,729,207
7. Deduct amortization OF PrEMIUM ...........c.coiiiuiiiieeeieeteeeet et et e e et eae ettt e e te et et e et et e e et easetessstesestesessesesseseesetensatensssessstesessesessesens [oersesensesennane 17,392,668 |................ 23,402,061
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ............c.ccvverueveveiieieiieeeieieeeeessese s esessese e ssenssaeaensoeeesesciciceeeenena 608,997 |...coevirenee (8,515,520)
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........ceiriririririeieieieiere sttt sseses [oeseseeneeeeeeseeaeaeas 877,275 | 19,174,314
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .................... 143,895 [ 3,939,093
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 6,808,993,208 |............ 6,826,985,874
12.  Deduct total nonadmitted @MOUNLS .............oiiii e aes [reene e e et [t
13.  Statement value at end of current period (Line 11 minus Line 12) 6,808,993,208 6,826,985,874

SI01
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1o NAIC T ()t bbbttt bbbttt e 3,068,142,431 |....coeeeeee. 583,746,811 |.....cccoece. 739,282 477 |cecenee 16,651,761 |........... 3,058,098,569 |........... 3,068,142,431 |............ 2,929,258,526 |............ 3,029,981,961
7 1 @22 - ST STTSTSTSRTRPPRTITY RSP 3,479,662,691 |.......cconeee 10,200,680 |........cc........ 52,074,748 |....ccccvvnve. (32,740,469)|............ 3,487,681,830 |........... 3,479,662,691 |........... 3,405,048,154 |............ 3,509,202,557
3. NAIC 3 (8) coveeeeieieiie ettt ettt sttt b bt R ettt s e bt R Rt e R R bR R Rt e st b bt r e e e s s sttt ne e [eee e 338,227,585 |.....coovureenne 3,213,053 | 2,601,042 |....cooenee. (1,904,203)|..cocvvenne 349,473,020 |............... 338,227,585 |.....cccec... 336,935,393 |.oeeene 369,018,184
R 7 @2 - ST SSTSTR TR UTSSSTSTSTTIY NSRRI 157,659,395 | 1,151,553 | 3,521,577 |ovveicrinee 14,164,417 | 169,122,537 |.ocvvienne. 157,659,395 |....ccooeenee. 169,453,788 |.....cccec.c. 175,900,875
5. INAIC 5 () ootttk b bbbttt [rrer s 23,734,973 o [ 27,424 | (2,610,944)[......cccvvene 13,843,771 | 23,734,973 | 21,096,605 |......ccevnvne 11,310,676
(ST NN [ - ST PTRSTSTST 3,944,548 127,500 3,862,242 2,577,184 4,026,430 3,944,548 2,786,990 11,471,722
7. Total Bonds 7,071,371,623 598,439,597 801,369,510 (3,862,254) 7,082,246, 157 7,071,371,623 6,864,579,456 7,106,885,975
PREFERRED STOCK
TR N N[ OO U E T U OO N OO OO N OO RURT HRUETT TR TETTT
9. NAIC 2 ottt ettt et e b et Rt b At et e Rt A eRe s Rees ket Re e eRenseReneeseseesenessesessesessesenseseneans [ohetebe s s ettt sttt s et ete [oetere sttt [ree e o [t [rere e [ [
L (O N 72 (@< T OO p OO SO OO O OO VOO NSO UEUP TR UOTPO O SOUR NOORRRUTPRR SRR
T1. NAIC 4 ettt ettt ettt s et et a et e e ket R et R e n e R e aeeRe Rt eheReeaeseesebe s ese s beneeseneesenesaenensesenns [rereetere et nees [oesten e e [ s | [ [oee
12, NAIC 5 oottt ettt ettt s bbbt s et e e 2 s bk R st eee SRRk s Rt s st be ket se sttt e s s netesen [rreeeenener e s et et s teinis [ereeninen e s eannn s [oerese e [erereine e [eee s [ereeeenien s ens[oee st snenenes [
S 7Y (O ST
14, Total Preferred STOCK .........ccciiiiiiiiiii et
15. Total Bonds and Preferred Stock 7,071,371,623 598,439,597 801,369,510 (3,862,254) 7,082,246, 157 7,071,371,623 6,864,579,456 7,106,885,975
(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 $ .o, 88,381,674 ; NAIC2 $ .ooeeeeieireeeeceee i NAIC3 $ o NAIC4 $ i i NAICS5 $ i NAICE $oeiiiic




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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 295,615 XXX 293,222 3,875 2,196
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEmMDEr 31 Of PriOr YEAI ..........oiuiiiiiiiieieeieieee et et e et e e e eeee e e e eneeseeesenens [oeeseeeeeeeeeeeeeeneneines [oeeeeseeeeeeeeeneeeneeea
2. Cost Of ShOrt-term INVESIMENTS BCGUINET ........c.euiuiiiiieieeeeeeeie ettt s et e s e s e s e e s s s esenenens [eoeieneneneeas 146,822,924 |......ooee
3. ACCTUAD OF GISCOUNT ...ttt e e st e s e e e e e s e s s e s e e e e e e s es e s e s e a e e e e s et eeesesenen e et es et esesenene e s s esenans [sessneneesneaenens 1,152,769 |
4. Unrealized valuation iNCIEASE (AECIEASE) .........c.uiiiuiitiii et ete ettt ettt ete e et e teate e et ateateeseaseetesaeeseeseeseeseeseeseeseeseaseaseaseeneesessessessesnens [oeeseeneneseeeeeanenenenee [oeeeeeeeeesieeeeeeeeeeea
Total gain (I0SS) ON GISPOSAIS ........cueuveveieiirietiieteie ettt ettt te et es e etese et esessese st esesesessesessesessesesessesessesessesessesessesessesessnsnnns [eesesensesensesennane (127 ,871) [
6. Deduct consideration received 0N QISPOSAIS .............ccuiueiiueiiieiiieteiietesteteesteestesessesestesessesesseseessessssessssesessesessesessasensssansssenes [oersesessenenes 147,552,206 |...oovoeeeeeeeeee
7. Deduct amortization Of PrEMIUM ........o i ittt ettt e e ae e bt e e bt e be e bt eabeenteemeesseesheesbeesbeenbeenbeenseenneansesnees [onesusessesisesiaesiaesinesneans [oaeesessesee s saee s sae s
8. Total foreign exchange change in book/adjusted Carrying VaAlIUE .............c.ccooiiiiiiiiiii i [eeeeee e oo
9. Deduct current year’s other than temporary impairment reCoOgNIZEA ...............coooiiiiiiiiiiii e [ oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..........ceeruruiiirinireeieieeeeeseseeeeeeeens e 295,616 [.oeoeoeeeecee
11.  Deduct total NONAAMItEEA @MOUNTS .........iiiiiiie ettt e et e e e e st e eaeeeaeeeseeeaeeseenseenbeenseenseenseeneeeneenne [ooeesiesiaesiaesiaesitesaesnesns [oaesaeessesaesaee s e sae e
12.  Statement value at end of current period (Line 10 minus Line 11) 295,616
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S04, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ...........cccoveuiieieeieeieieiee ettt ese s ese s eseeesessesesenns [eesesenennennens 342,511,971 | 254,001,336
2. Cost Of Cash €QUIVAIENTS BCQUINEM ........c.ceeuiuiieiiieieieieieteie ettt ae e se et e et esa s ese s ese s esesseseseesensesesessessssesesesessesnnnans |eoeseesenens 3,077,243,711 |............ 3,852,973,558
3. ACCTUAND OF QISCOUNL ...ttt et e et e e e e e e e e e et e e et e e e s enseeeeeeeeeeeeseaneaeenseesnnennnnnnn [oereeneeneeneeneens 5,942,466 |................... 4,017,164
4. Unrealized valuation iNCIEASE (AECIEASE) .........c.uiuiiuiiuiiiete et ettt ettt eteete e ettt e et steeteeteateeteeaeeseeteasessesseaseeseaseaseaseaseenessessessessennes |oeeeeiesineseeeeenenenenee [oeeeeeeeeeeseeee e e eeeeeeas
Total gain (I0SS) ON GISPOSAIS ........cueveuiieiiieiiieteeetee ettt ettt et te e se e eseseeses et ese st es e sesessesessesessesessesessesesessesessesessesesesnnnes [eeseneeseienneaenneaes (20,169) ..o (29,315)

6. Deduct consideration received 0N ISPOSAIS .............ccciueriiuiiiieriiietiiieseseeteseetetsteestessssesesaesessesessesessssessssessssessssesessesessesessasens oereesesnene 3,317,519,419 |............ 3,768,450,772
7. Deduct amortization Of PrEMIUM ........oii ittt ettt et ae e bt e she e be e bt e abeenbeemeesseesaeesbeesbeenbeenseenbeensesnsesnnes [omesunessnsiasesaesiaesiaesiaeans [oaeesesseeeesieesaeesae e s
8. Total foreign exchange change in book/adjusted Carrying VaAlUE .............c.ccooiiiiiiiiiiiic s [eeerie e [
9. Deduct current year’s other than temporary impairment reCoOgNIZEd ...............coooiiiiiiiiiiii e oo oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..........cceceruriririninirieeeieeeeeseseseeseeens feeeeieeenenn 108,158,560 |..........c..... 342,511,971
11.  Deduct total nonadmitted @MOUNES ..ot as [ere et e [t
12.  Statement value at end of current period (Line 10 minus Line 11) 108, 158,560 342,511,971

S108




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

EO6, EO7, EO8, E09, E10
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