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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o e 99,614,553,469 |......oeviviriiciiniee [ 99,614,553,469 |.......... 93,816,866, 141
2. Stocks:
2.1 Preferred STOCKS .....c.ouiuiiiiririiieicieieccn ettt [eee e 43,203,447 | oo 43,203,447 |...coovvennee. 49,218,802
2.2 COMMON SEOCKS ...ttt [eerernenenas 1,107,184, 737 oo e 1,107,184,737 |............ 1,235,674,603
3. Mortgage loans on real estate:
BT FIISEHENS oottt [ 15,017,083,964 |.......cevevvvriieeinniee fevieinne 15,017,083,964 |........... 15,027,338,571
3.2 Other than first IENS.........c.ooiiiiiieeeeiceee e [ 516,575,093 ..o [ 516,575,093 |............... 516,874,938
4. Real estate:
4.1 Properties occupied by the company (less $ .o 0
[T 0 o0 aa] T =T aToT =T T N AP AP P T KPP PP PR
4.2 Properties held for the production of income (less
$ (68,365,000) encumbrances) ...........cccocereueeneeneenens forieinieiniens 92,307,563 |evovercrieieineceieene [ 92,307,563 |..coovvinne 93,448,989
4.3 Properties held for sale (Iess $ ..o
LY aTeTU T ol o] =g ot =T) O A RO T PO KPP OU PR RPN
5. Cash($ .ooooeenen (185,172,315) ), cash equivalents
[ J— 2,861,560,218 ) and short-term
investments (§ ... 494,540,730 ) oo [ 3,170,928,633 |......coovivceieirrcces e 3,170,928,633 |........... 6,400,794,180
6. Contract loans (including $  .ooceccvririniene 334,774  premium notes) ...... [ocorereenne 911,811,735 |................ 20,379,694 |................ 891,432,041 |....c....... 862,222,852
7. Derivatives ............... .. 1,377,556,731 |.. .. .. 1,377,556,731 |.. ..1,360,005,309
8. Other iNVESIEd @SSELS ......c.oiiiieieieieieiieeeee e [oeeeeeieens 3,461,123,199 |...................8,227,538 |............ 3,452,895,661 |............ 3,311,608,253
9. ReCeivables fOr SECUMLIES ..........ceririiiicieieiieceiee et [eoseseseneennas 32,994,250 |- [ 32,994,250 |..ooovericnnne 9,801,295
10. Securities lending reinvested collateral @SSets ...........cccoeiereieiiiciencieees e e [ s
11.  Aggregate write-ins for iNVested aSSetS ............cocoiueuereiiriiirisisieeeeee s frerereieienees 358,059,105 |.....cccoevnvne 270,705,246 |........cccevnee 87,353,859 |.............. 306,127,919
12. Subtotals, cash and invested assets (LINeS 110 11) ...oovveeeereninnrnncnns foeveens 125,703,381,926 |................ 299,312,478 |......... 125,404,069,448 |......... 122,989,981,852
13. Title plantsless $ ..ccooovvviiiiiiiiiiiics charged off (for Title insurers
(1011 IR RO RO OO RO PP PO PR TP RTO PP
14.  Investment income due and @CCTUET ............ccueururerereiueieireneneeieieeseseseeeieas [ 946,019,876 |....cocvvvveeeeereiricceins forerereeieinns 946,019,876 |........cce... 850,812,382
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 487,224,986 |......cocveveeeeeeeceeeeeet e 487,224,986 |............... 418,122,649
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovrciniiinnne.
earned but unbilled Premiums) ........ccooeeieirieieeeeseesee s [ 170,797 oo oo 170,717 oo 170,717
15.3 Accrued retrospective premiums (3 ..o )and
contracts subject to redetermination ($ .........coceiiiiiiiiinne ) ceeee e [ [ |
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIEIS ............cc.coeeueeueeeeeeeeeeeeeeeeeeeeeeen | 55,645,115 |.ovoeieeeeeeeeceeeeees e 55,645,115 |.ooeveveeee 44,897,601
16.2 Funds held by or deposited with reinsured COMPANIESs ...........cccceevveniees o [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 10,749,999 |.voeeieeeeeeeeeeeees e 10,749,999 |....ccovevnee. 9,910,101
17.  Amounts receivable relating to uninsured plans ............ccccoeoieieririiniinecns oo [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon .... |......c.c....... 27,791,233 [ e 27,791,233 |
18.2 Net deferred tax asset .........cccccueeeennne. ..1,155,406,284 |.. . 556,890,498 |.. ..548,956,798
19.  Guaranty funds receivable or 0N deposit ...........cocovrireeeeeerrienniseeeeeeene [ 946,107 v o 946,107 |.ooevereeenee 946,107
20. Electronic data processing equipment and SOftWAre .............ccccooiiriiiiiiiiis rriiniiniiniiciciiiiiiis [ o [reee e
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt senens|rere ettt [ttt [ e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i [ o
23. Receivables from parent, subsidiaries and affiliates ................cccocovveevieeies foevereiinnenn 34,146,400 |ovovieeeeeeeeceeeeees e 34,146,400 |................. 55,081,841
24, Health care ($ .oooeeeeererereeieieeenens ) and other amounts receivable ...... |.....ccccc....... 17,924,075 | 17,924,075 oo o
25. Aggregate write-ins for other than invested assets ............ccccceeeeeereririeienenes forveenenns 10,672,637,388 |........cocnvce. 53,078,566 |.......... 10,619,558,822 |.......... 10,259,644 ,414
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cucveveveeeiecuereieieececieieesseesesaeaas forecieens 139,112,044,106 |................ 968,830,905 |......... 138,143,213,201 |......... 135,178,524 ,462
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt eseneenes [eoneenenis 52,879,855,467 |..oceeeeeririceieeireee [ 52,879,855,467 |.......... 49,807,950,030
28. Total (Lines 26 and 27) 191,991,899,573 968,830,905 191,023,068, 668 184,986,474,492
DETAILS OF WRITE-INS
1101. Derivatives—collateral assets ... [ 87,353,859 |.oiiiiiiieeeeeeeeeiee o 87,353,859 |...cce..... 306,127,919
1102.  IMR asset .o ..270,705,246 |..
0 S PO P PR OPR RSP TRTOPRTPRTI
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccoccvees oo s [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 358,059, 105 270,705,246 87,353,859 306,127,919
2501. Interest in annuity contracts ... [ 10,605,730, 114 | ferieiene 10,605,730,114 |.......... 10,235,624,129
2502.  MISCEITANEOUS  ...eeieieiii e [t 65,521,944 |................ 53,046,338 |................. 12,475,606 |................. 22,661,186
2503. Administrative and other fees due and unpaid .........c.ccooooieviiieiieceeee o 1,353,031 oo e 1,353,031 [ 1,359,099
2598. Summary of remaining write-ins for Line 25 from overflow page ..32,299 |... ..32,228 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 10,672,637, 388 53,078,566 10,619,558,822 10,259,644,414




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ......... 112,924,705,724 less $
(including $ oo 56,721,410 MOACO RESEIVE) ......oviveiieececietcieeeeectete ettt sae s enss st [eeeeneen 112,924,705,724 |......... 109,694,990,481
2. Aggregate reserve for accident and health contracts (including $§  .......cccccccceeiiiiciiccee. MOACO RESEIVE) ..o foece e
3. Liability for deposit-type contracts (including $ 1,520,892,940 |.. 1,441,162,084
4. Contract claims:
L0 T OSSOSO P RSSO OPORPRUPTPPRTOTPRPRRVIN NOTRRRIN 1,013,871,187 |............ 1,049,026, 777
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $ and coupons $
and unpaid
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ .......ccooeoiiiiiiiinenns
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ...ocooveiiiiiiii MOACO) .o
7. Amount provisionally held for deferred dividend policies not included iN LINE B ..o [ree e ies oeeeeie e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...ooovoiieeeeee accident and health premiums .............ccccoeeevens |oeeernennciicieee 627 | 627
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONTTACES ............ciiiruiiiiiiieie ettt ettt ettt ettt b et b e e b et st st ene [sessas e s et n e s eanans [oaesssteseessss s s s nae e
9.2 Provision for experience rating refunds, including the liability of $ .... accident and health
experience rating refunds of which § ... o rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $ .........ccccccccceiiiiiienne assumedand $ ... 60,622,607
ceded 60,622,607 |...ccveuenene 73,344,407
9.4 Interest Maintenance Reserve (5,411,956)|......ccocvvee (7,715,885)
10. Commissions to agents due or accrued-life and annuity contracts $
B e and deposit-type CONract FUNAS $  oveveeieirecccriiiiies et oo 6,163,621 |..cccveveeee 5,465,790
11.  Commissions and expense allowances payable on reinsSurance assuUmed ............ccccooiiiiiiiii i [ [
12, General EXPENSES AUE OF GCCTUBH ...........ceeveviietiietieeteeeeteeeeteteeteteeteseeseteeseteasstessssessesesessesessesesesensasensssessssesssaesessessssesensssensans [rerenseneneenennans 4,048,468 |................ 12,618,656
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred allOWANCES) ..............ceueueueiiieieieieieeeeeseeeste et sese e ssssnas [reeeeenene (1,123,241,506)|.......... (1,104,238, 168)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............cccveveieueueueriiririieeeeieee et [ (16,284,854)....c.cccvnnee (9,003, 108)
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) . . 30,985,509
15.2 Net deferred tax liability ...........c.ooiiiiiii s TP T U R PRSP PPRPPN RSO TROPR RPN
16.  UNEArNed INVESIMENT INCOME ........ooueieeeeeeeeee ettt e e e e et e e e et e e ee e e e e e e e eae e e eeseeseeseseensensenean [oeenereennennens 25,041,773 |.oooven 20,933,005
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 1,086,317 |.. ...2,249,165
18.  Amounts held for agents' account, including $ agents' credit balances ...........cccooceeiiiiiiiiciecce e [
19. Remittances and items not allocated 55,438,254
20. Net adjustment in assets and liabilities due to foreign eXChange rates ..o [ [
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE ..........ccooviriiieieuiuiiiiirieieie et [ 96,186,512 |..ccvvveneee 99,232,010
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNP@Id ..............ccoiiiiiiiiii s
24. Miscellaneous liabilities:
24,01 ASSEL VAIUHION FESEIVE .......oveviviiieieiieietieieee ettt te et e et e e et e e et ese et e s et ese st et e s esesseseseesessesesesesesesesesessesensesessesessns [eeneesennane 2,093,398,563 |............ 1,890,042,616
24.02 Reinsurance in unauthorized and certified ($ v ) COMPANIES -evvneieeieieieieeenenesesieieeeseeeneneses e 0,041,837 |l 10,999,440
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ......cccccoeviiiiiicicicies ) TEINSUIETS oo oo oo
24.04 Payable to parent, subsidiaries and affiliates ...............ccccociiiiiiie
2405 Drafts OULSTANMING ... .eoieieiieiie ettt b et et eea e e e aeees e e eae e st e s e ea s e easeemeeenseeseeeseeaseenseeseenseenseanseenseenseans [oreeeneeiuesiaesiae e e e s e e s aesins oaeeieeseesia e s s
24.06 Liability for amounts held under uninsured plans ..
24.07 FUNAS eld UNGAEI COINSUIANCE ........eiiuiiiuiiitieiteeiteete ettt eaee st e sbeesbee s bt e be e bt asbeaaeeeaeesaeeebeeebe e beembeembeanseemeeemeesaeesneenbeenbees [saeesaeasnesineeieesaeesaessaeeaes et
24,08 DEIVALIVES ........vveeeeceeeeeieeietete ettt et ettt et et e s e e s s e s st et et e s e s s s sa s s st et e s e s e s e s e e s st et et e s e e e s st et et et e s ea e s e s n s enens .281,756,898 |.. ...326,255,949
24.09 Payable for securities ..... .327,362,746 |.. ...405,038,203
24.10 Payable for securities lending 677,454,744 |................ 675,387,835
24.11 Capital NoteS $ ...cvevvvvevrceivcrrcceeeee. AN INEErESENEIEON $ .o et [eereie e eeeees [oee et
25. Aggregate write-ins for liabilities 11,556,630,943 11,059,895,927
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25) ......cccviuiiiieiiieriiierisietesieteeste et eaens 129,821,907,746 126,672,591,275
27.  From Separate ACCOUNTS STAIEIMENT .........c...cciiuiiiietiiitiistet sttt st e ete st e et sesbesesbesessesessesessesessebesesessssesessessssesessesessesensases [oeressenes 52,851,893,803 |........... 49,777,431,818
28.  Total iabilities (LINES 26 BNA 27) .....c.cueiiiueeeeeieie i eeeeeeee e eseseee e eeseses e e esesesesese s e e seseseses s sesesesesesassesesesesessssesesesesesnsassesesesens 182,673,801,549 176,450,023,093
29, COMMON CAPILAI STOCK ....viviieiiieeiiietistetest ettt ettt st e se st eteseeseseebe e esessebesesseseesesessesessesessese s ese s eseseebesessensssessssesesaesessesessesessns|onssesnssesnnens 25,000,000 f...ccveoveeeens 25,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt sbe e e [oreeeaee st e sae s s e ses oaessesee e eiee s sae s
32, SUIPIUS NOTES ...ttt bbb h et h e E e E e b e H e b e e b h e h e e E e e b e e b e e b e e b e e h e e b e s et e bt e b e et e e b e et e e b b et e re e
33. Gross paid in and contributed surplus
34. Aggregate write-ins for Special SUMPIUS fUNAS ..........iiiiiiiieee ettt e e e e e e e e e e e e neseneensenen [eoeeseeneee e e seeeeneneneeee [oeeeee e e e e e e e e e e
35, UNG@SSIGNEA FUNAS (SUMPIUS) ...euvveuierieieieieieietesie ettt ettt ettt et se et e st ese s e s et ese s ese s ese s esessesessesessesess s esessesesesesesesesessesennns [eesesensenes 3,866,691,809 |........... 4,053,876,089
36. Less treasury stock, at cost:
shares common (value included iN LINE 29 $  ...oo.civiiiiiiiiiiiiies ) et seeiees e oo
shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ..........cc..... 27,961,664 in Separate Accounts Statement) .............. 8,324,267,119 8,511,451,399
38, TOtals Of LINES 29, 30 @NGA 37 ... et e e e e e e et e ettt e et ettt e s e e 8,349,267,119 8,536,451,399
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 191,023,068,668 184,986,474 ,492
DETAILS OF WRITE-INS
2501. Obligations under structured settlement agreements ... |oeneieees 10,605,730, 114
2502.  Derivatives—Collateral TiabDility ..ottt [eeeenseaeieeees 934,319,665
2503.  Liability for interest 0N ClAIMS ...ttt enens |eeeneseneeeaenanas 7,870,261
2598. Summary of remaining write-ins for Line 25 from overflow page ....8,710,9083
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 11,556,630,943
3101.
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from oVerflowW PAGE .........ccuiiiiiiiiiiiiici e oo ere e
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVerfloW PAgE ............ccoiiiiiiiiiii i [ee e eeee e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ............ccccoccevveevves e 9,145,948,270 |.......... 10,358,953,211 |.......... 20,991,410,895
2. Considerations for supplementary contracts with life contingencies............ccccoeoereririrrrcecrenenneeee e o 24,958,801 |..cccoveeneee 18,353,354 |................ 41,516,292
3. Netinvestment iNCOME .........c..covrveirieirieiiicieesee e ..2,444 380,822 |.. ..2,018,633,995 |.. ..4,230,898,285
4. Amortization of Interest Maintenance ReSErve (IMR) ..........cccciiirieiririeieeeeieieeeeeeeee e oo 4,998,247 |.. ... 17,805,766 |.. ... 27,566,359
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ...........cccoeeueeereecfocrcccncnnes 25,787,878 |.....coovnve. 24,358,778 |................. 45,629,262
6. Commissions and expense allowances on reiNSUrance CEAEM ............cooeirirreriieiieeieresiereseere s foeeeeieseeeeseeeeneens 342,462 ..o 83,504 | 430,196
7. Reserve adjustments ON reiNSUranCe CEAEM ..........cuiiriiiiurueieiiiieriresieie et e (8,110, 181) e 367,431 | 2,703,834
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNLS..............ocuruevevvereeieseieeesaesesessssssesesesssesssese s s sssese s s [eesecicieeeeenasd 439,092,816 |........c....... 438,869,371 |...coenvee. 876,408,169
8.2 Charges and fees for deposit-type CONIACES ..........c.oiiiiiiiieeeceie e e [eeee e [eeee e
8.3 Aggregate write-ins for miscellaneous income .. 119,851,465 110,803,306 216,633,693
9. Totals (Lines 110 8.3) ..ooueurueeiieieieeeieieceeieieeene 12,197,250,580 12,988,228,716 26,433,196,985
10.  Death DENEFIS ......coovueeeeeieiicicieieeei et | 1,130,106,213 |............ 1,223,182,461 |........... 2,342,176,087
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ........c.cereiireeieeeueueeeeseeeees oo 1,445,110 | 1,496,843 |..
12, ANNUILY DENETILS ©..vtiiiecicietse ettt es st s s e nse s s s s e 1,839,621,981 |........... 1,705,849,067 |............ 3,431,175,929
13.  Disability benefits and benefits under accident and health CONtracts ............cooeueeeerininrnreeeeienenes oo 62,570 oo (51,132) | 3,690
14. Coupons, guaranteed annual pure endowments and similar benefits ............c..coovioiiiiiiiiiinnnnnn oo e
15.  Surrender benefits and withdrawals for life contracts ..................... .5,632,296,009 .9,256,005, 124
16.  GIOUD CONVETSIONS .....euiuieieiaeeteeeeeteseaeaeseeeseseseseseseseaeeseseseseseseseassesesesesesesensasasesesesesesenenssasesesesssensnsnsnsfosesessesesaeseaenans 102,026 |......ccoovoeeeeen 50,684 | 96,411
17.  Interest and adjustments on contract or deposit-type contract funds .............ccceoerrrrrnceinnnnnnseecd e 24,818,833 43,308,364
18.  Payments on supplementary contracts with life CONtINGENCIES .........c.ceuriiiririeieicieeceeeeeeeeee e 24,843,785 50,075,383
19. Increase in aggregate reserves for life and accident and health contracts 3,229,715,243 4,518,662,898 9,723,212, 177
20.  Totals (LINES 10 10 1) wuuiueiiieiieieeeieieieeeeee ettt esese et s e s s s s s e s eses e s s s seseseseses s senesesesesnsnas ersennnnns 11,883,011,770 |.......... 11,942,295,866 |.......... 24,849,213,785
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbttt b ettt nbe b ane e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23.  General insurance expenses and fraternal EXPENSES ........cccviirirerieeeueueeiireeieeeeeieee e e 495 111,514 [ 445,838,157 |..covenee 946,852,504
24. Insurance taxes, licenses and fees, excluding federal iINCOME taxXes ...........cc.ecevveueiereeereesieesieesees e 52,927,467 |.....ocvene. 77,850,001
25. Increase in loading on deferred and uncollected Premiums .............cccooiiiiiiiiiiiiiicecceceeeeeees [ e
26. Net transfers to or (from) Separate Accounts net of reiNSUrANCE ..........c.cceueiinirieeeeeeceeseseseeeeeeeees [ (660,498,330 ....c.cveenve 608,414,881
27. Aggregate write-ins for deductions .... 79,624 40,177 64,559
28, TOtalS (LINES 20 10 27) w.uuveiieieeeeieteeeieaeieeee et e eseees et aeseseses et eessssesese s s sssesesesesesssssesesessnsesesesesnas 12,084,478,542 13,350,717,446 26,938,196,275
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt h ettt st 112,772,038 |......co.... (362,488,730) ..o (504,999,290)
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LINE 30) ....c.ovueuiuiuriueurieeirieeinieeiseeeiseeetseeeeseee st sese et ssssesssseses rossssssennaes 112,772,038 |......c...... (362,488,730)|......cocn. (504,999,290)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccovereeeeurrerennnes 69,819,700 15,465,479 114,253,974
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) .........ccoveurieenieenieenen o 42,952,338 |.............. (377,954,209)|....cooe.. (619,253,264)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of § ..o 31,300,947 (excluding taxes of $  ...cccceuencne (54,433,404)
TranSTErTEd 10 the IIMR) .....c.eiiiiecieteie ettt ettt a et s et s s e s e s (55,515,444) 17,811,896 (36,694,971)
35.  Netincome (LiNe 33 PIUS LINE 34) .....cuciiuiuiiieiiiicieieteeietee sttt sttt ettt essssesesaenennas (12,563, 106) (360, 142,313) (655,948,235)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, PriOr YEAT .............c.c.eueueureeieeeteeeeeeeeeee et ese e 8,536,451,399 9,734,361,007 9,734,361,007
37, NEtINCOME (LINE 35) ...uuiiiieiieieeeieiei et seeee e s s et ssseses s s s ssesesesesnsnsesesesesssnsesesesessnene fernsennaesennnns (12,563,106 |.............. (360,142,313)|....coceee (655,948,235)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 31,124,145 ... (2,463,883)]|.. ..181,580,354 |.. ..220,451,700
39. Change in net unrealized foreign exchange capital gain (I0SS) ........cccceeeiriririeieeeeeeeeseeeeeeee e 177,786,361 |.. (388,356,520).. (373,925,119)
40. Change in net deferred iNCOME tAX .......cccooveveveveveeeeceeccieeeeee ettt ..92,529,015 |.. ..121,810,305 |.. ..311,023,728
41. Change in nonadmitted assets (238,497,009).. ..(77,426,426)|.. (300,463,981)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .......c.cvevemeirirererieecreees oo 5,357,603 |...ccooiiinne 498,687 |.. ...(1,916,080)
43. Change in reserve on account of change in valuation basis, (increase) or deCrease .............cooeveeveeesfeeieiiiiiiiiiiis e e
44,  Change in asset VAlUGLION FESEIVE .........c.cueuruiiiiiiieieieieeei ettt ee e e (203,355,948)......ccoenve 27,560,710 |..cooveveeee (16,172,324)
45, Change iN trEASUNY SEOCK ........ciuiiiiiiitieitieii ettt ettt sttt et et e be e bttt sabesaeesseesbeesbeesbeenbeenteenneemseens [reeinesnie s et e et e
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. ... 23,173,394 |. ...23,985,151 |.. ...48,032,887
47. Other changes in surplus in Separate AcCouNnts StatEMENt ...........covvurriiiiireeeeeeeeeeeeeeee oo (28,344,423)|....onneee. (11,996,156)......cocvnnvne (28,992, 185)
48.  Change iN SUMPIUS NOES .....coiiiiiiiiiie ettt ettt et e et eeseeeseesseenseeseenseanseeneeeneeeneenseens oesneeiaesiaesiie s e s e siesae e [oenesiiesiesieesies s s sae s e es [oebesiaesiaesee s e
49. Cumulative effect of changes in accounting PrinCIPIES ...........cccooiiiiiiiiiiiiieeeeese e oo oo e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..ot
51.  Surplus adjustment:
L3 It == 1o I OSSPSR RTRUUROPRRPRORTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............cc.ccoceiiinnne
51.4 Change in surplus as a result of reinsurance
52.  DIVIdENdS t0 STOCKNOIAETS .......cveieeeee ettt ettt ettt ee et ettt e e e ee et eee et seeeeseneeeeensensesenseesen s e ee e eeeeeenees |oeeeeeeeeenns (400,000,000)
53. Aggregate write-ins for gains and losses in surplus (806,283) (2,888,612)
54. Net change in capital and surplus for the year (Lines 37 through 53) .........cccceeiriiieriienisieeiee e (187,184 ,279) (885,374,820) (1,197,909,609)
55. Capital and surplus, as of statement date (Lines 36 + 54) 8,349,267,119 8,848,986 ,187 8,536,451,399
DETAILS OF WRITE-INS
08.301. Intercompany inCOME OTNET .......oiiiiiiice ettt eieeen 45,673,201 |.ooieenne 46,792,293 | 89,147,647
08.302. SUNAIY INCOME ..ueeeiiieecieeeeete ettt e et ee e e e e s s eseseses e e seseses e e e seseseses s s sesesesessansesesesesassnsesesesesnas [ensesennananeeen 37,821,004 |......cccoeeee 38,980,156 |.ooeceeeenene 75,997,686
08.303. Fee income from deposit CONTract ..o e 34,979,977 ..o 25,707,951 | 54,625,959
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow Page .........c.covvrueueueiiinininnnsieieeecnese e 1,377,283 [ (677,094) ... (3,137,599)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 119,851,465 110,803,306 216,633,693
2701. Fines, penalties and fees from regulatory authorities .
2702. Other eXPenSES ........coieceeeininiririeieeeeet e
2703, ettt et et e et e a e e ae e bt ete et e enteeneen
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccooiiiiiiiiiicienceece
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) , .
5301. Change in special reserves on certain group annuity separate accounts ........ccocooooeecceceeci e (806,283)..c.vcvenee (2,888,612) ..
L3 10 722U SRR ASOSRSPR SRS URPTUPRURRTUE ROUTTRRRUORRRRRRRPRRUPRRRURRPRR I8
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) (806,283) (2,888,612)




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

CASH FLOW

Curre;t Year Prior2Year Prior Ye:;r Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUIANGCE ............ccuriiiiiuciciriiiccicisee et [reneennnees 9,089,086, 152 |.......... 10,284,161,356 |.......... 20,995,040,220
2. Net iNVESIMENT INCOME .......c.uiiiiiiii ettt [rene s 2,250,057,4% |........... 1,807,056,317 |............ 3,888,392, 152
3. MISCEIIANEOUS INCOIME ....evuieirieiieetieetteet ettt b bbbttt s 561,186,550 550,073,330 1,094,501,688
4. TOtal (LINES 110 B) ..ottt 11,900,330, 196 12,641,291,003 25,977,934,060
5. Benefit and 10Ss related PAYMENLS ...........ccviveiiieiiieiirieiesiee ettt saessssesessesesnesenes |oesseseinens 8,675,387,513 |............ 7,495,268,983 |.......... 15, 140,239,064
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. |eecreennns (638,446,822)|................ 501,989,756 |................ 333,640,434
7. Commissions, expenses paid and aggregate write-ins for deductions ..............cccceoererinnireccenenenenes [ 809,280,006 |................ 768,511,013 |........... 1,579,252,204
8. Dividends paid to POIICYNOIAETS ...........coiiiiiiieiiii ettt ettt ssesbestesnesnesnesnesnes |eresiesiesesese e sesesesees [oesie s s sens |oeesie e
9. Federal and foreign income taxes paid (recovered) netof $ ............... (10,228,626) 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 105,463,985 33,005,942 101,371,390
10.  Total (LINeS 5 throUgh 9) ......c.ccoiiiiiiciiriecictcis et 8,951,684,682 8,798,775,694 17,154,508,092
11.  Net cash from operations (Line 4 minus LiN€ 10) .......cccceirieirieririeiiiiteisiee et enens 2,948,645,514 3,842,515,309 8,823,430,968
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 5,244,724 ,824 7,489,859,245 ... 12,156,790,079
12.2 Stocks .............. 240,349,792 203,606,705 305,200,376
12.3 Mortgage loans ... 696,122,554 579,144,991 1,366,478,254
124 REAI ©STALE ... e[ ereee e ees [t [
12.5 Other INVESIEA @SSELS ........c.cuiuiiriiriiiciir ettt [oesesneneennaees 47,110,639 |........cco..... 230,226,460 |................ 350,844,791
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..........ccccccoovves |ecciiiinnnene 955,655 |...ocveeenene (3,422,336)............ 1,405,936,728
12.7 MiSCEIIANEOUS PrOCEEAS ......eveieeieiiriiseecaetseseeseeete st seseeeaes st seeseee s s s seseseteaessssesesesesesesansnsesanas 106,954,757 381,262,228 301,855,639
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.ocveuevieuiriiieiiiiisee ettt siese s [oereseesens 6,336,218,221 |........... 8,880,677,293 |.......... 15,887, 105,867
13.  Cost of investments acquired (long-term only):
T = T 0 E TP TPV POTRTSUPPTTTRRUP RVPPOO 10,856,871,404 |............ 9,796,490,026 |.......... 16,779,961,031
13,2 SEOCKS ...ttt aeieas [erseaeene s 33,003,388 |....covieernee 23,957,394 |.......ccconee 124,431,775
13.3 MOMGAGE I0BNS ...ttt [oreenennnaeaeias 674,913,467 |............ 1,685,347,431 |............ 2,631,633,399
134 REAI ©STALE ... e[ eresre e aes [ [
13.5 Other iNVESIEA @SSELS ........c.cuiiiiiiiiciiiri ittt [oneeeennnanaeins 198,744,022 |.....cocecc.. ST ,AT7,247 | 624,829,198
13.6 MisCellan@ous @pPPlICALIONS ...........ccueuriririiirietriri ettt ae s seses e neee 164,787,376 41,771,286 75,667,525
13.7 Total investments acquired (LINES 13.1 10 13.6) ..c..cueieueieieieieieieeieeee e 11,928,319,657 11,924,743 ,384 20,236,522,928
14. Netincrease (or decrease) in contract loans and premium NOLES ...........ceevvvererieeerierereerereeeeeeieeeeenes 28,590,560 999,773 9,242,790
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .........ccccocceerveerieenieerieeeeenns (5,620,691,996) (3,045,065,864) (4,358,659,851)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NMOLES .....c.eiiiiieieiee et e e e e neeneen|eetessesiestestesiesie e snesresies [etesiese st ses [eeresie e
16.2 Capital and paid in SUrplus, 1€SS tre@sury STOCK .........c.coiiiiiiieieieeieee e e seenees[eeie e ses [ e
16.3 BOITOWE FUNGS ...ttt e st et s s s e sesesesnsnsnsnsenes | [rereesicesusensssesiciensennennes |oricueusensaninicaenas 928,422 |..oooven (210,281)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccceeeerveierieienes foervereneeinnens 66,567,182 |................ (49,774,759)(................ (65,030,685)
16.5 DivideNds 10 SLOCKNOIAETS ........cuouiiiiiiecicicieieiei et s s s st et esesnnnans | [eeseetetssssntsacietessesnsiniens oeteusesnsesietesssssesesienensnns [oorinericienns 400,000,000
16.6 Other cash provided (APPHEA) ........ccueueuririeirieieieieieeeeee et es s se s saeeesesnas (624,386,247) 732,479,805 638,486,218
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeieriercercieeieseescsse ettt (557,819,065) 683,633,468 173,245,252
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.......... (3,229,865,547)|............ 1,481,082,913 |............ 4.,638,016,369
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YBAT ...ttt caeieas [eesesnnenans 6,400,794,180 |............ 1,762,777,810 |............ 1,762,777,810
19.2 End of period (Line 18 plus Line 19.1) 3,170,928,633 3,243,860,723 6,400,794,179
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Low income housing tax credit unfunded commitments .........cccooeviviriiiiiciciicceecees e 32,950,033 |.....coeeveeee 59,512,007 |.coveeennen. 67,815,612
20.0002. Capitalized interest on DONAS .......c.ccocooiiiiiiiieieeccee e vee[eeeeeeeieananas 32,810,749 | 48,613,075 | 88,071,344
20.0003. Transfer of other invested assets to bonds ... 15,148,323 |. 028,585,396 ..o
20.0004. Capitalized interest on mortgage loans ... ..8,279,531 [ 1,880,007 |. .. 1,149,765
20.0005. Transfer of mortgage loans to other invested assets ... e 962,744 |......co...... 22,504,983 |....ccoe.. 44 158,245
20.0006. Transfer between equity investment to equity investment ... o 96,882 |....cvevvnn 9,817,951
20.0007. Dividend reinvestment of equities ........cccoooiveivicceennne. 31,102 [, .
20.0008. Bonds to be announced commitments = purchased/sold .........ccocovieieciiiiiiiiiiieeeeeeesseeies [ ... 13,983,722 |.
20.0009. Transfer of bond investment to bond investment ... . 266,544,165 |.
20.0010. Depreciation/amortization on fiXxed aSSES ...t ssses frerereiisin st foeiereinnnas 35,532,817




STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0011. Capital contribution to affiliated other invested asset ...
20.0012. Distribution of shares from other invested assets to equity
20.0013. Transfer of equity to charitable organizations ........cc........
20.0014. Transfer/exchange of bond investment to equity investment

..... (96,882).
0 ~(9,251.480)].
................ (15 148.323)

774.567)].

.. 250,000,000
...... 6,046,110

................. 66,768,510

5.1




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A &H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

865,915,080

............ 7,858,835,519

............ 8,752,885,636

................ 238,849,073

8,991,734,709

............ 1,064,070,876

............ 8,910,511,842

................. 45,596,037

(14,500)

10,020, 164,255

84,364,173

10, 104,528,428

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

18,359,069,285

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

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

20,645,815,301

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

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

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

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

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

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

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

FIS FIS
SSAP# Page Line # 2023 2022

Net Income

(1) Net income Delaware state basis
(Page 4, Line 35, Columns 1 & 2) XXX 4 35 $ (12,563,106) $ (655,948,235)

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

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

(4) Net income, NAIC SAP (1-2-3=4) XXX XXX XXX $  (12,563,106) $ (655,948,235)

Capital and Surplus

(5) Statutory capital and surplus Delaware state basis
(Page 3, Line 38, Columns 1 & 2) XXX 3 38 $ 8,349,267,119 $ 8,536,451,399

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

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

(8) Capital and surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $§ 8,349,267,119 $ 8,536,451,399

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

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

(3)-(5) No change.

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

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

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

(7) - (13) No change.

D. Going Concern

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



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

NOTES TO FINANCIAL STATEMENTS

Accounting Changes and Corrections of Errors

Accounting changes adopted to conform to the provisions of NAIC SAP or other state prescribed accounting practices are reported as
changes in accounting principles. The cumulative effect of changes in accounting principles is generally reported as an adjustment to
unassigned surplus in the period of the change in accounting principle. Generally, the cumulative effect is the difference between the amount
of capital and surplus at the beginning of the year and the amount of capital and surplus that would have been reported at that date if the new
accounting principles had been applied retroactively for all prior periods.

There were no significant accounting changes or error corrections that occurred during the period ended June 30, 2023 that would require an
adjustment to beginning of period unassigned surplus.

The NAIC adopted revisions to SSAP 43R “Loan-Backed and Structured Securities” to require residual tranches of securitizations to be
reported as other invested assets at the lower of cost or market. Residual tranches have been defined under SSAP 43R as those investments
in a securitization that have no contractual payments, whether principal or interest, or both and where payment to the holders of the
instruments only occurs after contractual interest and principal payments have been made to the other tranches in the securitization based on
any remaining funds. The Company adopted this guidance at December 31, 2022 and reclassified residual tranches with a book value of $94
million from Bonds to Other invested assets. The reclassification had no impact on income or surplus.
The NAIC adopted revisions to SSAP 25 “Affiliates and Other Related Parties” in 2022 to clarify that for entities not controlled by voting
interests, such as limited partnerships, trusts and other special purpose entities, control may be held by a general partner, servicer, or by other
arrangements. The ability of the reporting entity or its affiliates to direct the management and policies of an entity through such arrangements
shall constitute control as defined in SSAP 25. Updates were also adopted in SSAP 43R to clarify that investments from any arrangement that
results in direct or indirect control of an investee, which include but are not limited to control through a servicer or other controlling
arrangement, shall be reported as affiliated in accordance with SSAP 25. The Company invests in asset-backed securities issued by
securitization vehicles that are managed by its asset management affiliates. These investments do not have any credit risk exposure to
affiliates, but are now reported as affiliated investments in the investment schedules. Reporting these investments as affiliated had no impact
on the Company’s income or surplus.
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.
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(2) The Company has the following loan-backed and structured securities, which are other-than-temporarily impaired where the
Company intends to sell, or does not have the intent and ability to hold until recovery, at June 30, 2023.

OTTI Recognized in Loss

Amortized
Cost Basis
Before OTTI 2a 2b Fair Value

Interest Non-interest 1-(2a+2b)

General Account:
OTTI recognized 1st Quarter
a. Intentto sell $ 1,864,113 $§ 31,763 $ — 5 1,832,350

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

b. basis — — — —

c. Total 1st Quarter 1,864,113 31,763 — 1,832,350
OTTIl recognized 2nd Quarter

d. Intentto sell 13,368,469 89,081 690,355 12,589,033

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

f.  Total 2nd Quarter 13,368,469 89,081 690,355 12,589,033
OTTIl recognized 3rd Quarter
g. Intentto sell — — — —

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

i. Total 3rd Quarter — — — —
OTTI recognized 4th Quarter
j Intent to sell — — — —

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

k. basis — — — —
l. Total 4th Quarter — — — —
m. Annual Aggregate Total (General Account) $ 120,844 $ 690,355

Separate Account:
OTTI recognized 1st Quarter
a. Intentto sell $ — 3 — $ — $ —

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

c. Total 1st Quarter — — — —
OTTI recognized 2nd Quarter
d. Intent to sell 504,968 — 55,073 449,895

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

f.  Total 2nd Quarter 504,968 — 55,073 449,895
OTTI recognized 3rd Quarter
g. Intentto sell — — — —

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

i. Total 3rd Quarter — — — —
OTTIl recognized 4th Quarter
j Intent to sell — — — —

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

k. basis — — — —
l. Total 4th Quarter — — — —
m. Annual Aggregate Total (Guaranteed Separate Accounts) $ — $ 55,073

Grand Total $ 120,844 $ 745,428
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(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
(1 ) @) (4) (5) (6) 7

Amortized
Cost Before Current Period Amortized
Current Period Projected Recognized Cost After Financial Statement
cusip’ OTTI Cash Flows OoTTI OTTI Fair Value Reporting Period
General Account
001406AA5 $ 7,722,153 § 7,045,551 $ 676,602 $ 7,045,551 $ 4,637,909 6/30/2023
12667FJ55 727,898 709,021 18,877 709,021 570,851 6/30/2023
17029PAA3 702,607 655,531 47,076 655,531 694,642 6/30/2023
17029RAA9 17,608 160 17,448 160 16,007 6/30/2023
17309BAD9 1,354,964 907,100 447,864 907,100 1,056,511 6/30/2023
46628BBD1 123,784 113,350 10,434 113,350 101,573 6/30/2023
69336QAL6 412,594 411,413 1,181 411,413 395,821 6/30/2023
93934FEMO 519,054 517,748 1,306 517,748 462,999 6/30/2023
93934FLWO0 563,851 559,002 4,849 559,002 516,665 6/30/2023
3623416X2 138,778 138,001 777 138,001 140,426 3/31/2023
38237KAA8 11,217,390 11,204,858 12,532 11,204,858 10,190,611 3/31/2023
61946 TAA3 3,297,372 3,287,892 9,480 3,287,892 2,771,328 3/31/2023
69336QAL6 415,907 414,696 1,211 414,696 400,368 3/31/2023
93934FEMO 524,277 522,392 1,885 522,392 500,905 3/31/2023
93934FLWO0 614,908 572,444 42,464 572,444 533,839 3/31/2023
Subtotal - General
Account XXX XXX 1,293,986 XXX XXX
Guaranteed Separate Accounts
001406AA5 2,397,882 2,187,862 210,020 2,187,862 1,440,215 6/30/2023
38237KAA8 556,235 555,613 622 555,613 505,320 3/31/2023
61946 TAA3 384,488 383,383 1,105 383,383 323,149 3/31/2023
Subtotal - Guaranteed
Separate Accounts XXX XXX 211,747 XXX XXX
Grand Total XXX XXX $ 1,505,733 XXX XXX

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

(4) The following table presents the Company’s gross unrealized losses and fair values for loan-backed and structured securities,
aggregated by the length of time that the individual securities have been in a continuous unrealized loss position at June 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 $ 7,711,592,520 $ 416,044,051 $17,859,798,492 $2,208,020,292 $25,571,391,012 $2,624,064,343
Guaranteed
Separate Accounts 465,417,888 22,063,506 1,015,656,428 169,182,758 1,481,074,316 191,246,264
Total $ 8,177,010,408 $ 438,107,557 $18,875,454,920 $2,377,203,050 $27,052,465,328 $2,815,310,607

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(1) - (2) No change.
(3) Collateral Received
a. No change.

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

c. No change.
(4) - (7) No change.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.
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G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
(1) The Company enters into tri-party reverse repurchase agreements to purchase and resell short-term securities. The Company as a
cash provider receives securities as collateral, having a fair value at least equal to 102% of the purchase price paid by the Company
for the securities and the Company’s designated custodian takes possession of this collateral. The Company is not permitted to sell
or repledge these securities. The collateral is not recorded on the Company’s financial statements. However, if the counterparty
defaults, the Company would then exercise its rights with respect to the collateral, including a sale of the collateral. The fair value of
the securities held as collateral is monitored daily and additional collateral is obtained, where appropriate, to protect against credit
exposure. The Company records the amount paid for securities purchased under agreements to resell in cash, cash equivalents and
short-term investments. At June 30, 2023, the carrying value and fair value of securities held under agreements to purchase and
resell was $221,343,000, which were classified as tri-party reverse repurchase agreements and included with cash, cash
equivalents and short-term investments on Page 2 - Assets. The securities had a weighted average maturity of three days and a
weighted average yield of 5.05%.
(2) Type of repo trades used
First Second
Quarter Quarter
a. Bilateral (YES/NO) NO NO
b. Tri-Party (YES/NO) YES YES
(3) Original (flow) & residual maturity
First Quarter 2023 Second Quarter 2023
a. Maximum Amount
1. Open - no maturity
2. Overnight
3. 2daysto 1 week $ 220,821,000 $ 221,665,000
4.  >1 week to 1 month
5.  >1 month to 3 months
6. >3 monthsto 1 year
7. >1year
b. Ending Balance
1. Open - no maturity
2. Overnight
3. 2daysto 1 week $ 206,055,000 $ 221,343,000
4. >1 week to 1 month
5.  >1 month to 3 months
6. >3 monthsto 1 year
7. >1year
(4) Not applicable.
(5) Fair value of securities acquired under repo - secured borrowing
First Quarter 2023 Second Quarter 2023
a. Maximum Amount  $ 220,821,000 $ 221,665,000
b. Ending Balance $ 206,055,000 $ 221,343,000
(6) Securities acquired under repo - secured borrowing by NAIC designation
1 2 3 4 5 6 7 8
Ending Balance None NAIC 1 NAIC2 NAIC3 NAIC4 NAIC5 NAIC6 Does not
qualify for
admitted
a. Bonds-FV $221,343,000
b. LB&SS-FV
c. Preferred stock - FV
d. Common stock
e. Mortgage loans - FV
f. Real estate - FV
g. Derivatives - FV
h. Other invested assets - FV
i. Total assets - FV $ — $221,343,000 $ — $ — $ — $ — $ — $ —
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(7) Collateral pledged - secured borrowing

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

1

2

3. Securities (BACV)

4. Nonadmitted subset (BACV)

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

Amortized Cost Fair Value
a. Overnight and continuous
b. 30 days or less
c. 31to 90 days
d. >90 days $ 225,770,177 $ 225,770,177

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

Not applicable.

O. 5GI Securities
No change.
P. Short Sales
Not applicable.
Q. Prepayment Penalty and Acceleration Fees
The following represents the Company's securities sold, redeemed or otherwise disposed as a result of a callable feature (including make

whole call provisions) or tender and the aggregate amount of investment income generated as a result of a prepayment penalty and/or
acceleration fee.

General Account Separate Account
Number of CUSIPs 16 7

Aggregate Amount of Investment Income | $ 2,108,664 | $ 184,273

R. Reporting Entity's Share of Cash Pool by Asset type
Not applicable.
6. Joint Ventures, Partnerships and Limited Liability Companies

No change.
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Investment Income

No change.

Derivative Instruments

A. No change.

B. Not applicable.

Income Taxes

A -1. Nochange.

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A - 0. No change.

Debt

A. No change.

B. Federal Home Loan Bank (“FHLB”) Agreements

(1) The Company is a member of the FHLB of Pittsburgh or the “Bank”. Membership in the Bank provides the Company with a
significant source of alternative liquidity. Advances received by the general account are included in the liability for borrowed money
on Page 3 - Liabilities, Surplus and Other Funds. When borrowing from the Bank, the Company is required to post collateral in the
form of eligible securities, including mortgage-backed, government and agency debt instruments for each of the advances received.
Upon any event of default by the Company, the FHLB of Pittsburgh's recovery from the collateral is limited to the amount of the
Company's liability to the FHLB of Pittsburgh. The table below indicates the amount of FHLB of Pittsburgh stock purchased,
collateral pledged, assets and liabilities related to the agreement with the Bank.
(2) FHLB of Pittsburgh Capital Stock

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

1. Current year

Separate
Total General Account Accounts
Membership stock - Class A $ — 3 — —
Membership stock - Class B 25,000,000 25,000,000 —
Activity stock — — —
Excess stock — — —
Aggregate Total $ 25,000,000 $ 25,000,000 $ —
Actual or estimated borrowing capacity
as determined by insurer $ 6,907,160,660 $ 6,907,160,660 $ —
2. Prior Year
Separate
Total General Account Accounts
Membership stock - Class A $ — 3 — 3 —
Membership stock - Class B 25,000,000 25,000,000 —
Activity stock — — —
Excess stock — — —
Aggregate total $ 25,000,000 $ 25,000,000 $ —
Actual or estimated borrowing capacity
as determined by insurer $ 6,758,926,223 $ 6,758,926,223 $ —

The FHLB 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.

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 $ —  $ —  $ — 3 — 3 — 3 —
Class B $ 25,000,000 $ 25,000,000 $ — % — 3 — 3 —

(3) Collateral pledged to FHLB of Pittsburgh
a. AtJune 30, 2023, the Company did not have a balance due to the FHLB of Pittsburgh.
b. Maximum amount of collateral pledged during reporting period is as follows:

Amount Borrowed
at Time of Maximum

Fair Value' Carrying Value' Collateral
1. Current year total general and separate
accounts $ 3,128,667,141 $ 3,128,667,141 $ —
2. Current year general account $ 3,128,667,141 $ 3,128,667,141 $ —
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate accounts  $ 1,175,107,913 $ 1,175,107,913 $ —

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

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

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

Separate

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

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

Does the Company have prepayment obligations under the
following arrangements

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

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

A. Defined Benefit Plans
(1)-(3) No change.
(4) No change.
B - E. No change.
F. Not applicable.
G -1. No change.
13. Capital and Surplus, Shareholders’ Dividend Restrictions, and Quasi-Reorganizations
A - M. No change.
14. Liabilities, Contingencies and Assessments
A. Contingent Commitments
No change.
B. Assessments

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

(3) Long-term care guarantee fund assessments

Not applicable.

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

No change.
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17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

18.

19.

20.

A. Transfers of Receivables Reported as Sales

Not applicable.

B. Transfer and Servicing of Financial Assets

C.

(1) No change.

(2) - (7) Not applicable.

Wash Sales

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

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

Book Value of Cost of
NAIC Number of Securities Securities

Description Designation = Transactions Sold Repurchased Gain/(Loss)
Bonds NAIC 3
Bonds NAIC 4
Bonds NAIC 5
Bonds NAIC 6
Preferred Stock NAIC 3
Preferred Stock NAIC 4
Preferred Stock NAIC 5
Preferred Stock NAIC 6

Common Stock 2 65,370 69,362 2,465

2 3 65,370 $ 69,362 $ 2,465

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

Not applicable.

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

No change.

Fair Value Measurements

A.

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

(1) The levels of the fair value hierarchy are based on the inputs to the valuation as follows:

Level 1

Level 2

Level 3

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

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

Instruments whose values are based on prices or valuation techniques that require inputs that are both unobservable
and significant to the overall fair value measurement. These inputs reflect management’'s own assumptions in pricing
the asset or liability. Pricing may also be based upon broker quotes that do not represent an offer to transact. Prices are
determined using valuation methodologies such as option pricing models, discounted cash flow models and other
similar techniques. Non-binding broker quotes, which are utilized when pricing service information is not available, are
reviewed for reasonableness based on the Company’s understanding of the market, and are generally considered Level
3. To the extent the internally developed valuations use significant unobservable inputs, they are classified as Level 3.
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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 June 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. Preferred stocks $ — 3 15,103,566 $ 28,099,882 $ — 3 43,203,448
2. Bonds
SVO identified bond ETF 1,225,326,718 — — — 1,225,326,718
U.S. corporate — 160,642 — — 160,642
Non-agency commercial mortgage-
backed securities — — — — —
Non-agency residential mortgage-
backed securities — 191,759 — — 191,759
Non-agency asset-backed
securities — — 14,288,388 — 14,288,388
Total bonds 1,225,326,718 352,401 14,288,388 — 1,239,967,507
3. Common stocks 999,068,173 5,927,260 102,189,299 6 1,107,184,738
4. Derivative assets
Foreign currency swaps — 643,481,220 — — 643,481,220
Interest rate swaps — 513,287,975 — — 513,287,975
Equity options — 165,028,170 — — 165,028,170
Interest rate options — 30,238,535 3,932,888 — 34,171,423
Foreign currency forwards — 531,461 — — 531,461
Futures 166,928 — — — 166,928
Total derivative assets 166,928 1,352,567,361 3,932,888 — 1,356,667,177
5. Separate accounts assets 45,094,290,750 9,725,323 14,323,552 1,183,206,726 46,301,546,351
6 Other invested assets — — 139,120,376 — 139,120,376
Total assets at fair value $ 47,318,852,569 $ 1,383,675,911 $ 301,954,385 $ 1,183,206,732 $50,187,689,597
b. Liabilities at fair value
1. Derivative liabilities
Interest rate swaps $ — $ 254,025,770 $ — $ — $ 254,025,770
Foreign currency swaps — 19,124,715 — — 19,124,715
Foreign currency forwards — 2,418,976 — — 2,418,976
Futures 438 — — — 438
Total derivative liabilities 438 275,569,461 — — 275,569,899
2. Separate accounts liabilities -
derivatives — 4,502,807 — — 4,502,807
Total liabilities at fair value $ 438 $ 280,072,268 $ — $ — $ 280,072,706
™ Separate accounts contract holder liabilities are not included in the table as they are reported at contract value and not fair value in the Company's Annual
Statement.
(2) The table below presents a rollforward of Level 3 assets and liabilities for the three months ended June 30, 2023:
Total gains  Total gains
Transfers Transfers
Balance at ' or (losses or (losses Balance at
04/01/2023 | Into, Sut of ludog i inciudsgs Purchases Issuances  Sales  Settlements o&Zriof 3]
Net Income Surplus
Assets:
Preferred
stocks $ 28,466,154 $ — % — $ — $ (77,469) $ — 3 — $ (288,803) $ — $ 28,099,882
Bonds:
U.S. corporate _ — — — — — — — — —
Non-agency . _ _ _ _ _ _ _ _
CMBS —
Non-agency
asset-backed
securities 19,108,156 — (6,723) (25) 603,225 — — — (5,416,245) 14,288,388
Non-agenc
RMBAIENY 8 — 3 — 3 —$ —$ — 3 — 3 — 3 — 3 —$ -
Total Bonds 19,108,156 — (6,723) (25) 603,225 — — — (5,416,245) 14,288,388
Common stocks 101,772,499 7,349,714 — —  (6,932,914) — — — — 102,189,299
Derivatives 2,304,291 — — (89,621) 1,718,218 — — — — 3,932,888
Separate
accounts assets 15,938,800 — — (264,269) (620,475) — — — (730,504) 14,323,552
Other invested
assets 131,028,797 — — 5,425 (3,178,666) 11,264,820 — — — 139,120,376
Total $298,618,697 $ 7,349,714 $ (6,723) $  (348,490) $ (8,488,081) $11,264,820 $ — $ (288,803) $ (6,146,749) $301,954,385

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.
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Transfers into and out of Level 3

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

Transfers into Level 3 totaled $7,349,714 for the three months ended June 30, 2023, which relates to a common stock security that
had a price level change from 1 to 3. Transfers out of level 3 totaled $6,723 for the three months ended June 30, 2023, which relates
to a non-agency asset-backed security that was measured at fair value at the beginning of the period and measured at amortized
cost at the end of the period.

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

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

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

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

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

Level 1 measurements

SVO identified bond ETF

For U.S. SAP, bonds reported as Level 1 represent investments in certain SVO approved ETF and mutual funds.l. Valuation of these
securities is based on unadjusted quoted prices in active markets that are readily and regularly available. All other ETFs and mutual
funds are classified and accounted for as common stock.

Common stocks

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

Derivatives

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

Separate accounts assets

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

Level 2 measurements

Preferred stocks

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

Bonds

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

Private placement securities are primarily priced using a market approach such as a matrix-based pricing methodology, which uses

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

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

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

Common Stocks

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

Derivatives (including separate accounts liabilities — derivatives)

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

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

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

Level 3 measurements

Bonds

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

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

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

Preferred and common stocks

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

Derivatives

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

Other Invested Assets

Other invested assets include preferred units of a limited partnership and residual tranches of securitizations. The fair value of the
preferred units is derived internally based on market comparables and recent transactions by the limited partnership. This valuation
technique used required inputs that were both unobservable and significant and therefore classified as Level 3. The fair value of the

residual tranches of securitizations is derived using an income valuation approach, which is based on a discounted cash flow
calculation that may or may not use observable inputs and is classified as Level 3.

B. Not applicable.
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Separate accounts assets

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

Not
Practicable
Net Asset Value (Carrying
Fair Value Carrying Amount Level 1 Level 2 Level 3 (NAV) Value)
Assets:
Bonds $90,218,060,281 $99,614,553,469 $ 1,225,326,718 $85,630,259,810 $ 3,362,473,753 $ — $ —
Preferred stocks 43,203,447 43,203,447 — 1 5,103,565 28,099,882 — —_—
Common stocks 1,107,184,737  1,107,184,737 999,068,172 5,927,260 102,189,299 6 —
Mortgage loans 14,413,636,502  15,533,659,057 — —  14,413,636,502 — —
Cash, cash equivalentsand 3 170,928,633  3,170,928,633 214,163,422  2,956,765,211 — — —
short-term investments
Derivatives 1,385,094,486 1,377,556,731 166,928 1,380,994,670 3,932,888 — —
Derivatives - collateral 87,353,859 87,353,859 — 87,353,859 — — —
Other invested assets. 605,234,398 593,182,065 — 116,190,929 489,043,469 — —
Investment income due and 946,019,876 946,019,876 — 946,019,876 — — —
accrued
52,158,174,812 52,879,855,467  45,111,950,663 4,939,423,158 923,594,265 1,183,206,726 —

$164,134,891,031

$175,353,497,341

$47,550,675,903

$96,078,038,338

$19,322,970,058

$1,183,206,732 $

Total assets

Liabilities:

Deposit fund contracts:

Annuities certain $ 1,119,414,024 $ 1,180,514,944 $ — 3 — $1,119,414,024 $ — 3 —
Derivatives 352,911,770 281,756,898 438 352,911,332 — — —
Derivatives - collateral 934,319,665 934,319,665 — 934,319,665 — — —
Fayable to parent and 186,079,961 — — 186,079,961 — — —
Borrowed money - - - - - - -
Amounts payable for 677,454,744 677,454,744 — 677,454,744 — — -
securities lending
Separate accounts liabilities 24,186,155 19,559,392 — 19,559,392 4,626,763 — —
- derivatives

Total liabilities $ 3,294,366,319 $ 3,093,605,643 $ 438 $ 2,170,325,094 $ 1,124,040,787 $ — 3 —

" Excludes investments accounted for under the equity method.
Bonds

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

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

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

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

Included in bonds are affiliated bonds from MCF and NYL Investments. The affiliated bond from MCF had a carrying value of
$2,015,164,573 and a fair value of $1,988,794,129 at June 30, 2023. The fair value of this security is calculated internally and may
include inputs that may not be observable. Therefore, this security is classified as Level 3. The affiliated bond from NYL Investments had
a carrying value of $762,000,000 and a fair value of $726,611,820 at June 30, 2023. The fair value of this security is calculated internally
using observable inputs and is therefore classified at Level 2.

Preferred and common stocks

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

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

Mortgage loans
The estimated fair value of mortgage loans is determined using an income approach, based upon the present value of the expected cash
flows discounted at an interpolated treasury yield plus a spread. The spread is based on management’s judgment and assumptions,

which takes into account matters such as property type, LTV and remaining term of each loan, etc. The spread is a significant component
of the pricing inputs, and therefore, these investments are classified as Level 3.
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Cash, cash equivalents, short-term investments and investment income due and accrued

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

Derivatives (including separate accounts liabilities)

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

Derivatives - collateral (including separate accounts liabilities - collateral)

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

Other invested assets

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

Separate accounts assets (including separate accounts assets - collateral)

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

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

Deposit fund contracts

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

Amounts payable for securities lending

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

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

(1)-(2) Not applicable.

E. The following table provides additional information for investments that are measured at fair value using NAV as a practical expedient, as
allowed under authoritative guidance, for investments that meet specified criteria:

6/30/2023
Category of Investment Fair Value Determined Unfunded Redemption Redemption
Investment Strategy using NAV Commitments Frequency Notice Period
Monthly,
. _ Quarterly ,Semi-
Hedge Fund Multi-Strategy $ 1,104,014,910 $ Annually and 180 days or less
Annually
Fi |
Hedge Fund ')ﬁ%itgggﬁe 48,260,029 — Quarterly 100 days or less
Private Equity Venture Capital 26,414,315 — Quarterly 95 days
Hedge Fund Long/Short Equity 4,451,371 — Monthly 30 days
Hedge Fund Sector Investing 66,101 — Monthly 30 days
. 5 days - 45 days
Mutual Funds Gl}ggglitlrlgtcigi}én 6 —  Quarterly, Weekly (Assets subject to
lock up periods)
$ 1,183,206,732 § —

21. Other ltems
A. No change.
B. Not applicable.
C. No change.
D-E. Notapplicable.
F -G. No change.

H-L Not applicable.
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Events Subsequent

At August 11, 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 -H. Notapplicable.
Retrospectively Rated Contracts and Contracts Subject to Redetermination
Not applicable.
Change in Incurred Losses and Loss Adjustment Expenses
Not applicable.
Intercompany Pooling Arrangements
Not applicable.
Structured Settlements
No change.
Health Care Receivables
Not applicable.
Participating Policies
Not applicable.
Premium Deficiency Reserves
Not applicable.
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

Not applicable.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, s reqUIred DY the MOTEI ACL? .......c.c.iiiiieeueirieteee ettt st es et et s e eses e e e e e esee e e e s e e e esesee et s E e 2seseeee e s e e sesee et s e e eesesee et s s snseseaesesneaen Yes[ ] No[X]
If yes, has the report been filed with the domiciliary STate? ..o Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING EIIEILY? ..ottt ettt ettt caes et et e eseses e e e s eseeesee a2 s e s eseeee 22 a2 s ee e s a2 222 s e s eeee a2 e 2 s e e e e ee a2 e e s e e e s e e s e e e s ee e s e e e e s e s eseees s e snses et es s nanaesesenna Yes[ ] No[X]
L e Fo 1 Sl o) e 1 =T T T T O S PSSO O PP PR PPRPRRPRRPRONY
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS BI INSUIEI? ...ttt ettt ettt ettt ettt a et et et et et et et e s e se st s e s et et et et es e e e et eses a2 et et et esess s es e s et et et e s esese s eses et et et et esese s eseses et et eseseas s es et et etes et esnen s eseseseretesn Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ...............ccccoiiiiiiiiii s Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ... Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceieveiiiiiineieiceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccoiiiiiiiiiiis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code |  State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2019
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........ooceueurririeireernnecenennns 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
1o (=) OO OO T OO 06/09/2021
By what department or departments?
Delaware Department Of INSUFANCE ...ttt e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e enneanaa
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ..........c.ooioieieeeeeeeeeeee ettt e ettt e e e et s e e e e ae s e e s eeee e e s e e e e e s et eeeese e ean e seseseeeeeeneeannaseseenenanaens Yes[ 1 No[ ] NAT[X]
Have all of the recommendations within the latest financial examination report been complied with? ..............c.ccocoiiiiiiiie Yes[ 1 No[ 1 NATXI
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ............vcueveveiiicieeete e eeeete ettt sttt s s s s ennas Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ..o Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

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

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

New York, NY ..
Jersey City, NJ
New York, NY
New York, NY
New York, NY ..
New York, NY ..
New York, NY ..
New York, NY
Jersey City, NJ ...
New York, NY
New York, NY
New York, NY ..
Strassen, LUX ....
Sydney, AUS
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Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............ccocevevevevevcvereseeeesecie e Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
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).

Removed names and replaced with departments/business units, links to “Key Company Contacts” document, Replaced Teds message and

photo with Craigs, Added a message from the Business Conduct and Ethics Unit, Updated language under “Who we are”, Changed heading

“Creating a Positive Workplace” to “Our People and Our Workplace”, Added Human Rights statement (Our People and our Workplace),

Moved Social Media section to “Our People and Our Workplace”, Moved Health Policies to “Our People and Our Workplace”, Added Safe and

Secure Work Environment (Our People and our Workplace), Added Diversity, Equity and Inclusion statement to “Our People and Our

Workplace”, Changed Procurement and Engagement heading to “Engagement of Third Parties”, Abbreviated departments in Table of

Contents, Added Mental Health and Safe and Secure Environment statements under Health Policies, Removed “What if?” scenarios if

already AdArESSEA TN TEXE ..ottt a e a e a e et a et h e a e e h e ea e e h e e et et e e et e et eh e e ea e e e et et e e et e et et e e et et e eneas

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? .........
If yes, indicate any amounts receivable from parent included in the Page 2 amount: .........

Yes [ X] No[ ]
23,077,590

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 lending agreements.) .....
If yes, give full and complete information relating thereto:

Yes[ ] No[ X]

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... S 638,844,140
Amount of real estate and mortgages held in short-term investments: ............ccccceeeeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt bbb £ R bR b b e h ek E R £ R £ R R £ R E £ e bt b et E et b et bt bt ee s 3,149,044 ,376 S, 3,013,985,057
Preferred Stock .... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other ....2,005,491,074 $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....5, 154,535,450 $.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ...........ccociiiiiiiiiiiiicece e e D ettt $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..............cccooiiiiiiiiiiiiie e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccevieiiniiiicies Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ... $
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ............cccccceee $
16.3 Total payable for securities lending reported on the liability Page. ..........ccccoiiiiiiiiiii e $

8.1
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17.4

18.1
18.2

20.

21.

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

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
JPMorgan Chase 270 Park Avenue, New York, NY 10017
The Bank of New York Mellon 240 Greenwich Street, New York, NY 10286
The Northern Trust Company 50 S LaSalle Street, Chicago, IL 60603 ..........cccocooiiirieeiiniieceieeaee
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
Index1Q Advisors LLC ....
MacKay Shields LLC
Apogem Capital LLC ...........
Ausbil Investment Management Limited
New York Life Investment Management LLC
Credit Value Partners, LLC
Wellington Management Company LLP
Goldman Sachs Asset Management LP
J.P. Morgan Investment Management Inc. ..........
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested asSets?.............ccceveriiiieeiuereeiieeecee e Yes[ ] No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........cccooeieieiiiencieiciecene Yes[ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
169553 ... NYL Investors LLC 5493000EGO9IOQURS 721
144790 . Index1Q Advisors LLC 549300GES 17SMB5H7677 ..
107717 . MacKay Shields LLC .. 549300Y7LLCOFU7R8H16 ...
309234 . Apogem Capital LLC 549300S5HOLSGCLLY 165 .
289468 ... Ausbil Investment Management Limited 213800CAHL6BVGENEZ11
109591 New York Life Investment Management LLC 1GJ1X7QLRC5K7CYIGE11
154625 . ... |Credit Value Partners, LLC .........cccee.e PHILO8JDK1I4453VQ1706 ..
106595 . . |Wellington Management Company LLP 549300YHP12TEZNLCX41 ..
107738 . Goldman Sachs Asset Management LP ... CF5M58QA35CFPUX70H17 ..
107038 ... J.P. Morgan Investment Management Inc. ..... 549300178QHV4XMMEK69
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ ] No[X]
If no, list exceptions:
Initial filings that were not made within 120 days of purchase including:
-Filings for which we have not yet received the required documentation necessary for submission tp SVO: 5
-Filings that have been submitted but not yet by the SVO: 2 ... e
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ... Yes [ X] No[ ]
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 SECUMLIES? ... Yes[ 1 No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ..... Yes[ ] No[X]

8.2




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

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 RESIAENTIAI MOTLGAGES .....evetieieiiiesteteteteees et sttt et se e e et et ee st ae s e e E e b e e e b eR e et e se e e e b e b eEeeea et e e ee e e b e b et esene e ae e e s ebetereneneaeas B 4,198,538
1.13 COMMETCIAI IMOTGAGES ....c.e.eeeteteieniaieeeestetetetee sttt e ettt es sttt e e e e e b e e et e e eae e se e e e b e b e b e Rt a e e e e s e s ebeEebesea et ae e e e et et et en et et as s esebenenin B 15,402,374 ,472

15,406,573,010

1.14 Total Mortgages in Good Standing

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

T.47 FarM MOMGAGES ...ttt ettt et e e e et e e e e e e e e e e e e e e e e e e e e aeeae e e e ae e e e e e e e e ene e e e e e e e e e e e neaes B
1.42 ReSIAENEAI MOMGAGES ......c.eiiiiiitiiie et h bt bbbt E e E e b b e h e bt s b e et e b e e et e b e bt s b e s e e s b e ebe i e e eneeaeene e B
1.43 COMMETCIAI IMOTGAGES ...ttt ettt ettt e ettt es sttt se s e e e b et et e s ea e e se e e b e b e b e Rt a et e e 4o s ebeEebesen et se e e s et et eben et et as e esebenenn T 127,086,047
1.44 Total Mortgages iN ProCeSS Of FOTECIOSUIE .........c.iiiiiiieieieieieiie ettt s e s e s e e e s eseseeeses e e e s anenenas T 127,086,047
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 + 3.2) ...cuiuiuiuriiniirrisieieeeeeeese e $ 15,533,659,057

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

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

2. Operating Percentages:

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

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

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations [ 2 Through 5 Contracts
1. Alabama ..o AL oo b s 11,570,153 |.......... 84,471,513 | e s 96,041,666 |............ 3,118,795
2. AlASKA it AK oo L e 3,325,735 |.......... 27,928,757 oo [ [ 31,254,492 |............... 865,699
3. Arizona ..... . AZ ...12,813,467 |. 167,574,805 |. ..180,388,272 |.. 5,540,998
4.  Arkansas .. w AR L 5,114,164 |.......... 27,953,528 | [ [ 33,067,692 |.....cocuvnee 341,787
5. California .. .. CA . 142,325,736 |........ 993,937,653 |. 1,136,263,389 |.. 22,430,511
6. Colorado ...... .. CO ...10,296,965 |........ 150,244,419 |. .. 160,541,384 9,706,025
7. Connecticut .. . CT .... 8,076,310 |........ 101,500,086 |. .. 109,576,396 |.. 2,233,182
8. Delaware ............. .. DE 4,252,664 |. ..31,117,806 |. ....35,370,470 |.. .309,110
9. District of Columbia . . DC 2,411,631 |. .. 11,443,185 |. ... 13,854,816 oo
10. Florida .. .. FL ...50,318,709 |........ 501,504,500 |. ..551,823,209 |.. 18,261,278
11.  Georgia .. GA ...16,869,807 |........ 119,713,387 |. .. 136,583,194 |.. . 4,698,094
12.  Hawaii .. .. HI .... 3,266,918 |. ..55,008,987 |. ....58,365,905 |.. 1,072,433
13. Idaho .... . ID ... 2,036,247 |. ..30,074,769 |. .. 32,111,016 |........... 577,597
14. lllinois ... L IL ...26,471,196 |........ 214,779,703 |. .. 241,250,899 |.. 5,196,758
15.  Indiana . . IN .... 5,204,602 |. ..60,526,102 |. ....65,730,704 |.. 1,590,468
16. lowa ..... LA 8,295,564 |. ..94,348,665 |. .. 102,644,229 |.. 3,026,474
17. Kansas . KS 5,475,568 |. ..48,345,281 |. ....53,820,849 |.. 2,273,377
18, KENLUCKY ..o KY e b o 5,453,179 |.......... 45,188,825 .o.oveeeeeeeees [ o 50,642,004 |........... 2,957,502
19, LOUISIANA ...eovueiiiiiiieiiie it LA | b e 15,445,788 |....... 131,337,306 146,783,094 |............ 3,100, 159
20, MaiNe ...coooeevieiienieeniienieeieeeeseeseeseeneeneee. ME - e Lo fe 1,715,445 |.......... 32,698,998 |. ... 34,414 443 |.. 2,137,484
21.  Maryland . ...17,853,905 |........ 119,317,142 |. . 137,171,047 |.. . 4,836,677
22, MasSaChUSELES ..........ceeeruierieeiieieeieeieeenn MA | b e 34,798,325 |........ 355,964,891 390,763,216 |.......... 12,517,300
23, MIChigan .....ccceiiiiiiiieiieee e M e b e 23,573,706 |........ 173,253,643 196,827,349 |........... 2,470,976
24.  Minnesota . .. MN ...32,126,577 |........ 100,382,421 |. .. 132,508,998 |..
25.  Mississippi .. MS .... 7,886,836 |.......... 28,059,833 |. ....35,946,669 |..
26, MISSOUN ..eovieiiiiieiiieiee e MO |eoveee b o 10,971,486 |........ 148,445,974 159,417,460
27, MONANA ...oiiiiiieiieeiie et MT e b e 2,232,157 |.......... 18,575,874 [oooneeies [ o 20,808,031
28. Nebraska .. . NE ..37,145,243 |. .41,119,202 |..
29. Nevada ........ NV ..50,490,239 |. .56,887,566 |..
30.  New Hampshire .........cccoccoveeviicenincninens NH ,224, 63,848,872 |....ceiiieieciiens [ [ 68,072,938
31, NEW JEISEY ..ooueiiiiiiiiieiieiee e N e b o 30,876,978 |........ 349,009,484 379,886,462
32.  New Mexico . NM e L foe 4,194,691 |.......... 57,474,453 | [ [ 61,669,144 |..
33, NeW YOrK ...coovveeneenienieneeseeiieeieneeneenee. NY Lo [ 115,176,454 )L 1,060,636,987 |. ,175,813,441 |..
34.  North Carolina .. 179,033,698 |. 193,764,612 |.. .4,790,934
35.  North Dakota .. 17,047,604 |. ....20,222,951 |.. ..1,020,99%
36.  OhiO ...c......... 255,161,307 |. .. 272,424,343 |.. . 5,530,977
37. Oklahoma . ..65,670,574 |. ....71,551,853 |.. . 2,950,256
38. Oregon ......... . ..84,206,227 |. ....91,366,919 |.. ..2,199,019
39. Pennsylvania ... ... 247,151,701 |. .. 271,899,981 |.. .8,083,572
40. Rhode Island .... ..31,804,799 |. ....34,743,514 |.. ..1,403,701
41.  South Carolina . ..97,805,390 |. .. 105,526,593 |..
42. South Dakota ... ..35,429,645 |. ....43,752,155 |..
43. Tennessee ... ..97,671,633 |. .. 107,152,827 |..
44. Texas ....... 640,349,392 |. .. 124,197,174 |..
45. Utah ..... ..48,700,341 |. ....54,328,969 |..
46.  Vermont ..17,999,888 |. ... 19,352,441 |..
A7, VIFGINIA eeeeeeeeeieeieee e 215,107,492 248,224,601
48.  Washington ........cccceeeveeieeeieenceeneeieeneenee. WA | b o 20,340,058 |........ 207,007,745 227,347,803
49. West Virginia ..18,876,374 |. ....20,275,371 |..
50. Wisconsin .... ..83,573,725 |. .89,708,379 |..
51, WYOMING .eiiiiiiieieeieee e 18,137,573 | [ [ 19,451,925
52.  American Samoa .........cccceceeeriieeiiieeeineaans AS
53. Guam ............. .. GU ...4,962,922 |..
54. Puerto Rico ...... .. PR ... 31,154 |..
55. U.S.Virginlslands ..........cccociiiiiiniininnnen, VI
56. Northern Mariana Islands ..............cccccoeeinie MP
57. Canada ......cccccceevuveennnns .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......ccocoiiiiiiii
90. Reporting entity contributions for employee benefits
PlanS. ... 0 O
91.  Dividends or refunds applied to purchase paid-up
additions and annuities............ccccceiiiiiiiiii foens XXX e oo oo [ e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccceeeeuuveeeeeeiinnnes fonenes 0, O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... . 30,501 |. 30,501
94.  Aggregate or other amounts not allocable by State..|. 2ee810,869 [ oo e o 610,869 |..
95.  Totals (Direct BUSINESS)........cccvevrueeirieirieinieenna .894,026,617 |..... 7,858,859,019 | o o 8,752,885,636 |..
96. Plus Reinsurance Assumed. 898,171,948 [ oo o o 598,171,948 |..
97  Totals (All BUSINESS).......ccoerererrineneneneseseseee e XXX .1,492,198,565 |..... 7,858,859,019 | o o 9,351,057,584 |..
98. Less Reinsurance Ceded...........ccoovevrrrenenennnens o DLOZC G 286,930,232 [..oeoviieiieeiienes [ [ [ 286,930,232
99. Totals (All Business) less Reinsurance Ceded XXX 1,205,268,333 7,858,859,019 9,064,127,352 238,849,073
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. .. 3,812,180 |..
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 3,205,955 606,225 3,812,180
9401. Parent Company Contribution for Employee
Benefit PIans .....cccoovviceccininnnnnecccenenenens oo XXX oo 610,869 ... o e [ 610,869 ...
9402, oo XXX e e
9403, oo, XXX e e
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvvvviieiiiienie e s XXX e oo oo [ e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 610,869 610,869
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.............ccccceviees o 53 4. Q- Qualified - Qualified or accredited rEINSUIET............covrvrveeeueeeeeiires v

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........
(b) Explanation of basis of allocation by states, etc., of pemiums and annuity considerations
Direct Ordinary premiums and annuity considerations are allocated by states on the basis of the address to which the premium notice is sent. Corporate Owned Life Insurance and

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

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

A

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

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

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

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

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

~

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

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

REEP-IND Kent LLC (DE)

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

REEP-IND MCP Il OWNER NC LLC (DE)

REEP-IND MCP West NC LLC (DE)

REEP-IND RTG NC LLC (DE)

REEP-IND STANFORD COURT LLC (DE)

REEP-IND Valley View TX LLC (DE)

REEP-IND Valwood TX LLC (DE)

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

REEP-MF 960 EPF Opco GA LLC (DE)

REEP-MF Emblem DE LLC (DE)

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

REEP-MF Issaquah WA LLC (DE)

REEP-MF Mount Vernon GA LLC (DE)

REEP-MF Mount Laurel NJ LLC (DE)

REEP-MF NORTH PARK CA LLC (DE)

REEP-AVERY OWNER LLC (DE)

REEP-MF One City Center NC LLC (DE)

REEP-MF Verde NC LLC (DE)

REEP-MF Wallingford WA LLC (DE)

REEP-MF STEWART AZ OLDER LLC (DE)

REEP-MF STEWART AZ (DE)

REEP-OFC Aspect OR LLC (DE)

REEP-OFC Bellevue WA LLC (DE)

REEP-OFC Financial Center FL LLC (DE)

REEP-OFC WATER RIDGE NC HOLDCO LLC (DE)

REEP-OFC ONE WATER RIDGE NC LLC (DE)

REEP-OFC TWO WATER RIDGE NC LLC (DE)

REEP-OFC FOUR WATER RIDGE NC LLC (DE)

REEP-OFC FIVE WATER RIDGE NC LLC (DE)

REEP-OFC SIX WATER RIDGE NC LLC (DE)

REEP-OFC SEVEN WATER RIDGE NC LLC (DE)

REEP-OFC EIGHT WATER RIDGE NC LLC (DE)

REEP-OFC NINE WATER RIDGE NC LLC (DE)

REEP-OFC TEN WATER RIDGE NC LLC (DE)

REEP-OFC ELEVEN WATER RIDGE NC LLC (DE)

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

REEP-MF Park-Line FL LLC (DE)

REEP-MU 2401 Penn DC LLC (DE)

REEP-OFC 2300 Empire CA LLC (DE)

REEP-IND 10 WEST Il AZ LLC (DE)

REEP-IND MCP WEST NC LLC

Cumberland Properties LLC

REEP-RTL Flemington NJ LLC (DE)

REEP-RTL Mill Creek NJ LLC (DE)

REEP-RTL NPM GA LLC (DE)

REEP OFC 515 Post Oak TX LLC (DE)

New York Life Insurance Company (Parent) (continued)

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

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

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

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

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

MSVEF-MF Gramercy JV GP LLC (DE)

MSVEF-CR Gramercy JV LP (DE)
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New York Life Enterprises LLC

SEAF Sichuan SME Investment Fund LLC (DE)
New York Life International Holdings Limited (MUS)
MAX Ventures and Industries Limited (IND)
Max | Ltd. (IND)
Max Assets Services Ltd. (IND)
Max Estates 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 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)
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)
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)

NYL Investors LLC

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)
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)
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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 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 US Equity Market Neutral Fund GP LLC (DE)
MacKay Cornerstone US Equity Market Neutral Fund LP (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)
New York Life Investment Management Asia Limited (Cayman Islands)
MCF Optimum Sub LLC (DE)
Apogem Capital LLC (DE)
Madison Capital Funding LLC (DE)
MCF Co-Investment GP LLC (DE)
MCF Co-Investment GP LP (DE)
Madison Capital Funding Co-Investment Fund LP (DE)
Madison Avenue Loan Fund GP LLC (DE)
Madison Avenue Loan Fund LP (DE)
MCF Fund | LLC (DE)
MCF Hanwha Fund LLC (DE)
Ironshore Investment BL | Ltd. (BMU)
MCF CLO IV LLC (DE)
MCF CLO V LLC (DE)
MCF CLO VI LLC (DE)
MCF CLO VII LLC (DE)
MCF CLO VIl Ltd. (DE)
MCF CLO VIII LLC (DE)
MCF CLO IX Ltd. (CYM)
MCF CLO IX LLC (DE)
MCF CLO 10 Ltd. (NJ)
MCF CLO 10 LLC (DE)
MCF KB Fund LLC (DE)
MCF KB Fund Il LLC (DE)
MC KB Fund Il LLC (DE)
MCF Hyundai Fund LLC (DE)
Apogem Direct Lending Hyundai Fund 2 LLC (DE)
Apogem Direct Lending Levered Fund 2023-1 LLC (DE)
Apogem Direct Lending Loan Portfolio 2023 LLC (DE)
MCF Senior Debt Fund — 2020 LP (CYM)
Montpelier Carry Parent, LLC (DE)
Montpelier Carry, LLC (DE)
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Montpelier GP, LLC (DE)
Montpelier Fund, L.P. (DE)
MCF Mezzanine Carry | LLC (DE)
MCF Mezzanine Fund | LLC (DE)
MCF PD Fund GP LLC (DE)
MCF PD Fund LP (DE)
MCF Senior Debt Funds 2019-1 GP LLC (DE)
MCF Senior Debt Fund 2019-I LP (DE)
Warwick Seller Representative, LLC (DE)
New York Life Capital Partners Ill GenPar GP, LLC (DE)
New York Life Capital Partners IV GenPar GP, LLC (DE)
New York Life Capital Partners IV GenPar, L.P. (DE)
New York Life Capital Partners IV, L.P. (DE)
GoldPoint Core Opportunities Fund, L.P. (DE)
GoldPoint Core Opportunities Fund Il L.P. (DE)
GoldPoint Mezzanine Partners IV GenPar GP, LLC (DE)
GoldPoint Mezzanine Partners IV GenPar, LP (DE)
GoldPoint Mezzanine Partners Co-Investment Fund A, LP (DE)
GoldPoint Mezzanine Partners IV, LP (DE) (“GPPIVLP”)
GPP Mezz IV A Blocker LP (DE) (“GPPMBA”)
GPP Mezz IV A Preferred Blocker LP (DE)
GPP Mezz IV B Blocker LP (DE) (“GPPMBB”)
GPP Mezz IV C Blocker LP (DE) (“GPPMBC”)
GPP Mezz IV D Blocker LP (DE) (“GPPMBD”)
GPP Mezz IV E Blocker LP (DE)
GPP Mezz IV ECI Aggregator, LP (DE)
GPP Mezz IV F Blocker LP (DE)
GPP Mezz IV G Blocker LP (DE)
GPP Mezz IV H Blocker LP (DE)
GPP Mezz IV | Blocker LP (DE)
GoldPoint Mezzanine Partners Offshore IV, L.P. (CYM)
GoldPoint Partners Co-Investment V GenPar GP LLC (DE)
GoldPoint Partners Co-Investment V GenPar, L.P. (DE)
GoldPoint Partners Co-Investment Fund A, LP (DE)
GoldPoint Partners Co-Investment V, LP (DE)
GPP V - ECI Aggregator LP (DE)
GPP V G Blocker Holdco LP (DE)
GoldPoint Partners Private Debt V GenPar GP, LLC (DE)
GoldPoint Partners Private Debt Offshore V, LP (CYM)
GPP Private Debt V RS LP (DE)
GoldPoint Partners Private Debt V GenPar, LP (DE)
GoldPoint Partners Private Debt V, LP (DE)
GPP PD V A Blocker LLC (DE)
GPP Private Debt V-ECI Aggregator LP (DE)
GPP PD V B Blocker LLC (DE)
GPP PD V D Blocker LLC (DE)
GPP LuxCo V GP Sarl (LUX)
GoldPoint Partners Select Manager Il GenPar GP, LLC (DE)

E
E

New York Life Investment Management Holdings LLC (continued)

GoldPoint Partners Select Manager Il GenPar, L.P. (CYM)
GoldPoint Partners Select Manager Fund llI, 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 llI, L.P. (CAN)
GoldPoint Partners Canada IV GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund IV, L.P. (CAN)
GoldPoint Partners Co-Investment VI GenPar GP LLC (DE)
GoldPoint Partners Co-Investment VI GenPar, LP (DE)
GoldPoint Partners Co-Investment VI, LP (DE)
GPP VI — ECI Aggregator LP (DE)
GPP VI Blocker A LLC (DE)
GPP VI Blocker B LLC (DE
GPP VI Blocker C LLC (D
GPP VI Blocker D LLC (D
GPP VI Blocker E LLC (D
(D

GPP VI Blocker | LLC (DE)
Apogem Co-Invest VII GenPar, GP LLC (DE)
Apogem Co-Invest VIl GenPar, LP (DE)
Apogem Co-Investment VII, LP (DE)
GoldPoint Private Credit GenPar GP, LLC (DE)
GoldPoint Private Credit Fund, LP (DE)
GoldPoint Partners Canada GenPar, Inc. (CAN)
NYLCAP Canada Il GenPar, Inc. (CAN)
NYLCAP Select Manager Canada Fund Il, L.P. (CAN)
NYLIM Mezzanine Partners Il GenPar GP, LLC (DE)
NYLIM Mezzanine Partners Il GenPar, LP (DE)
NYLCAP Mezzanine Partners Ill 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 Il, L.P. (CYM)
NYLCAP India Funding LLC (DE)
NYLIM-JB Asset Management Co. (Mauritius) LLC (MUS)
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New York Life Investment Management Holdings LLC (continued)

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

PAMMF GP, LLC (DE)
PA Middle Market Fund, LP (DE)
PASCBEF Il GP, LLC (DE)
Private Advisors Small Company Buyout Fund Ill, LP (DE)
PASCBF IV GP, LLC (DE)
Private Advisors Small Company Buyout Fund IV, LP (DE)
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 1X, 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)
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)
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Private Advisors Secondary Fund V, LP (DE)
PASF V Carry Parent, LLC (DE)
PASF V Carry, 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 Ill 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)
RidgelLake Partners, LP (DE)
RidgeLake Co-Investment Partners, LP (DE)
NYLCAP Holdings (Mauritius) (MUS)
Jacob Ballas India Private Limited (MUS)
Industrial Assets Holdings Limited (MUS)
JB Cerestra Investment Management LLP (MUS)
NYLIM Service Company LLC (DE)
NYL Workforce GP LLC (DE)
New York Life Investment Management LLC (DE)
NYLIM Fund Il GP, LLC (DE)
NYLIM-TND, LLC (DE)
WFHG, GP LLC (DE)
Workforce Housing Fund [-2007, LP (DE)
Index 1Q Holdings LLC. (DE)
IndexIQ LLC (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

New York Life Investment Management Holdings LLC (continued)

1Q MacKay Multi-Sector Income ETF
1Q Winslow Focused Large Cap Growth ETF
1Q Winslow Large Cap Growth ETF
IndexIQ ETF Trust (DE)
1Q 50 Percent Hedged FTSE International ETF (DE)
1Q 500 International ETF (DE)
1Q Chaikin US Large Cap ETF (DE)
1Q Chaikin US Small Cap ETF (DE)
1Q Clean Oceans ETF (DE)
1Q Cleaner Transport ETF (DE)
1Q Engender Equality ETF (DE)
IQ FTSE International Equity Currency Neutral ETF
1Q Global Equity R&D Leaders ETF (DE)
1Q Healthy Hearts ETF (DE)
1Q Candriam ESG International Equity ETF (DE)
1Q Candriam ESG U.S. Mid Cap Equity ETF
1Q Candriam ESG US Large Cap Equity ETF (DE)
1Q U.S. Large Cap R&D Leaders ETF (DE)
1Q U.S. Mid Cap R&D Leaders ETF (DE)
New York Life Investment Management Holdings International (LUX)
New York Life Investment Management Holdings Il International (LUX)
Candriam Group (LUX)
CGH UK Acquisition Company Limited (GBR)
Tristan Capital Partners Holdings Limited (GBR)
TIPS One Co-Investment GP Sarl (LUX)
TIPS Co-Investment SCSp (LUX)
EPISO 5 Co-Investment (GP) Sarl (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)
CCP 1l Co-Investment LP (GBR)
CCP IV Co-Investment LP (GBR)
EPISO 3 Co-Investment LP (GBR)
EPISO 4 Co-Investment LLP (GBR)
EPISO 4 Co-Investment LLP (GBR)
EPISO 4 (GP) LLP (GBR)
EPISO 4 Incentive Partners LLP (GBR)
CCP 5 Co-Investment LLP (GBR)
Tristan Capital Limited (GBR)
Tristan Capital Partners LLP (GBR)
CCP Ill (GP) LLP (GBR)
CCP Il Incentive Partners (GP) Limited (GBR)
CCP Il Incentive Partners LP (GBR)
CCP IV Incentive Partners LP (GBR)
Curzon Capital Partners Il (GP) Limited (GBR)
CCP Ill (GP) LLP (GBR)
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(GBR)

(GBR)

SICAV-SIF (LUX))

SICAV-SIF (LUX)

New York Life Investment Management Holdings LLC (continued)

Curzon Capital Partners IV GP (GBR)
CCP IV (GP) LLP (GBR)
CCP IV Incentive Partners LP (GBR)
Curzon Capital Partners IV LP (GBR)
CCP IV SCSp (GBR)
EPISO 3 Incentive Partners (GP) Limited (GBR)
EPISO 3 Incentive Partners LP (GBR)
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) Sarl (LUX)
EPISO 4 SCSp (LUX)
EPISO 4 GP LLP (GBR)
European Property Investors Special Opportunities 4 LP

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)
European Property Investors Special Opportunities 6 SCSp-

EPISO 6 Co-Investment SCSp (LUX)
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 1V (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)
German Property Performance Partners Investors Feeder
Verwaltungs GmbH (DEU)
EPISO 4 (GP) S.a.r.l. (LUX)
EPISO 4 SCSp (LUX)
EPISO 4 (GP) Il S.a.r.l. (LUX)
EPISO 4 Student Housing SCSp (LUX)
KTA Holdco (LUX)
Kartesia Management SA (LUX)
Kartesia UK Ltd. (GBR)
Kartesia Belgium (BEL)
Kartesia Credit FFS (FRA)
Kartesia GP Il (LUX)
Kartesia Credit Opportunities 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 1V (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)
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New York Life Investment Management Holdings LLC (continued)

IndexIQ Factors Sustainable Corporate Euro Bond (LUX) Ausbil Investment Management Limited (AUS)

IndexIQ Factors Sustainable EMU Equity (LUX) Ausbil Australia Pty. Ltd. (AUS)

IndexIQ Factors Sustainable Europe Equity (LUX) Ausbil Asset Management Pty. Ltd. (AUS)

IndexIQ Factors Sustainable Japan Equity (LUX) Ausbil Global Infrastructure Pty. Limited (AUS)

IndexIQ Factors Sustainable Sovereign Euro Bond (LUX) Ausbil Investment Management Limited Employee Share Trust (AUS)
Candriam Absolute Return (LUX) Ausbil IT - Ausbil Global SmallCap Fund (AUS)

Candriam Absolute Return Equity Market Neutral (LUX) Ausbil IT - Ausbil Long Short Focus Fund (AUS)
Candriam Bonds (LUX) NYLIFE Distributors LLC (DE)

Candriam Bonds Capital Securities (LUX)
Candriam Bonds Credit Alpha (LUX)
Candriam Bonds Emerging Debt Local Currencies (LUX)
Candriam Bonds Emerging Markets
Candriam Bonds Emerging Markets Corporate
Candriam Bonds Emerging Markets Total Return (LUX)
Candriam Bonds Euro Long Term (LUX)
Candriam Bonds International (LUX)
Candriam Diversified Futures (BEL)
Candriam Equities L (LUX)
Candriam Equities L EMU Innovation (LUX)
Candriam Equities L Meta Globe (LUX)
Candriam Equities L Risk Arbitrage Opportunities (LUX)
Candriam GF (LUX)
Candriam GF AUSBIL Global Essential Infrastructure (LUX)
Candriam GF AUSBIL Global Small Cap (LUX)
Candriam GF Short Duration US High Yield Bonds (LUX)
Candriam GF US Corporate Bonds (LUX)
Candriam GF US High Yield Corporate Bonds (LUX)
Candriam Impact One (LUX)
Candriam L (LUX)
Candriam L Dynamic Asset Allocation (LUX)
Candriam L Multi-Asset Income & Growth (LUX)
Candriam L Multi-Asset Premia (LUX)
Candriam M (LUX)
Candriam M Global Trading (LUX)
Candriam M Impact Finance (LUX)
Candriam M Multi Strategies (LUX)
Candriam Multi-Strategies (FRA)
Candriam Sustainable (LUX)
Candriam Sustainable Bond Global (LUX)
Candriam Sustainable Bond Global Convertible
Candriam Sustainable Bond Impact (LUX)
Candriam Sustainable Equity Future Mobility (LUX)
Candriam World Alternative (LUX)
Candriam World Alternative Alphamax (LUX)
Cleome Index Euro Long Term Bonds (LUX)
Cleome Index World Equities (LUX)
Paricor (LUX)
Paricor Patrimonium (LUX)
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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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. 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 JV GP LLC (Delaware)

MSVEF-CR Gramercy JV LP (Delaware) ............

SEAF Sichuan SME Investment Fund LLC .........
New York Life International Holdings Limited

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

.. 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 Ventures and Industries Limited

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

. [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..

Max Estates Ltd. ....

Ownership..
Ownership..
Ownership

Ownership

Influence..

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

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

Ownership..
Ownership..

Ownership

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

.|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 .
..|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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. ... |Max Estates 128 Pvt. Ltd. ..... Max Estates Ltd. .... Ownership .100.000 ...[New York Life Insurance Company . ..

.. [Max Estates Ltd. .
.. |Max Estates Ltd. . . [Ownership..
. [New York Life Enterprises LLC .. | Ownership..
NYL Cayman Holdings Ltd. ......cccooviviiiennns Ownership

Max Estates Gurgaon Ltd.

Acreage Builders Pvt. Ltd
NYL Cayman Holdings Ltd. ...
NYL Vor Idwide Capital Investments, LLC ....... .
Seguros Monterrey New York Life, S.A. de C.V.

. [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 .

..................................................................................................................................................................................................................... CMEX....) e JAnns. [ New York Life Enterprises LLC .......eveeveen. | OWNErShip...eeeeeeeeeiiiiiiiiiiiiiiinnnnnnnn ..99.998 ... New York Life Insurance Company ........ |....NO.....|eeeee wennn
Seguros Monterrey New York Life, S.A. de C.V.
..................................................................................................................................................................................................................... CMEX... ) e JAneenl [NYL Wor ldwide Capital Investments ........... |Ownership.......ccccoeevvvviivunnennnnnnnih.. 0.002 ... |New York Life Insurance Company ........ |....NO.....|eeeee wenns
Administradora de Conductos SMNYL, S.A. de Seguros Monterrey New York Life, S.A. de
......................................................................................................................................................... C.Ve iieivievvvvvnnnvvvenvnnnnnsnnnssssssseneessenees |2 MEXcois] core s NTA [V eeeeeeeens. | OWNETSRID. e} . 99,000 ... New York Life Insurance Company ........ |....NO.....|.eee oiin
Agencias de Distribucion SMNYL, S.A. de C.V. Seguros Monterrey New York Life, S.A. de
..................................................................................................................................................................................................................... CMEX ] e NTA e [V eeeeeeieeeees | OWNETSRIDL e . 99,000 ... New York Life Insurance Company ........ |....NO.....|eeee nns
Seguros Monterrey New York Life, S.A. de
......................................................................................................................................................... Inmobi liaria SMNYL, S.A. de C.V. ..oooooveeeeees [MEX o NTAL O e | Qunership.eeeeeeee0.99.000 .| New York Life Insurance Company ........ [...NO.....[..... ...
Agencias de Distribucion SMNYL, S.A. de

Inmobiliaria SWNYL, S.A. de C.V.
Eagle Strategies LLC ...............
New York Life Capital Corporation
New York Life Trust Company
NYLIFE Securities LLC ..........
NYLINK Insurance Agency Incorporated
NYLUK | Company ...
NYLUK 11 Company ..
Gresham Mortgage .....
W Construction Company

A
.. INYLIFE LLC
.. INVLIFE LLC
.. INYLIFE LLC
.. INVLIFE LLC
.. INYLIFE LLC
.. NVLIFE LLC ...
.. [NYLIK | Company
.. [NYLUK |1 Company .
.. [NYLWK |1 Company .
. [NYLUK |1 Company .

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

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

..| 26-1483563 ..
..[ 13-3853547 ..
..[ 13-3808042 ..
.| 27-0145686 ..
..[ 13-3929029 ..

0001033244 ..
0000071637 ..

. . . o WT s . [Ownership.. .
.......... - . UV o | WIM CAIM) NYLUK |1 Company .... Ownership .100.000 ...[New York Life Insurance Company .
.......... . . UV ... |NYL Investors (U.K.) Limited NYL Investors LLC ... . | Qunership .100.000 ...|New York Life Insurance Company .
NYL Investors REIT Manager LLC . .|NYL Investors LLC Ownership.. .100.000 ...[New York Life Insurance Company .
NYL Investors NCVAD Il GP, LLC .... NYL Investors LLC ... . | Qunership .100.000 ...[New York Life Insurance Company .
McMorgan Northern California Value
MNCVAD |1-MF HENLEY CA LLC .... LDE ] NIA....... Add/Development Fund II, L.P. ............il Ownership .100.000 ...|New York Life Insurance Company .
. . - . MNCVAD 11-SP HENLEY JV LLC . .. [MNCVAD I1-MF HENLEY CA LLC ... Ounership.. .}..90.000 ....[New York Life Insurance Company .
.......... . . | ... |MNCVAD I1-SP HENLEY OWNER LLC ... S DE] e NTAL.... | NNCVAD [1-SP HENLEY JV LLC ... Ounership .100.000 ... |New York Life Insurance Company .
McMorgan Northern California Value
......................................................................................................................................................... MNCVAD 11-0FC 770 L Street CA LLC .............. |..DE.....|......NIA....... [ Add/Development Fund I, L.P. ....cceevvee. |OWNErShip...eueeeeeeininiininiinnnnnnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO.....|.eee oiin
McMorgan Northern California Value
......................................................................................................................................................... MNCVAD 11-MF UNION CA LLC ....ceeeeeeeeeeeeeeeeeen. | . DE...ot] oo  NIALL..... [Add/Development Fund 11, L.P. ...cccoevveeeee. |OWNErShip...eueeeeeeeiiiiiiiniiennnnnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO.....|.eee onin
......................................................................................................................................................... MNCVAD 11— HOLLIDAY UNION JV LLC ....ceeeeeeee | .o DEceis] e NIAL..... | MNCVAD T1-MF UNION CA LLC ......ccveveveeenene | OWnership...eeeeeeeeiiciiieeniieennee} 90,000 ...|New York Life Insurance Company ........ [...NO.....|ocoee ooene
McMorgan Northern California Value
MNCVAD 11-0FC HARBORS CA LLC .... LDE] s NIA....... Add/Development Fund II, L.P. ........ Ownership .100.000 ...[New York Life Insurance Company . N e
MNCVAD |1-SEAGATE HARBORS LLC ... LDE] NIA....... VNCVAD |11-OFC HARBORS CA LLC . | Ownership ..90.000 ....|New York Life Insurance Company . N0
McMorgan Northern California Value
............... MNCVAD 11-0FC 630 K Street CA LLC .............. |..DE.....|......NIA....... [ Add/Development Fund I, L.P. ....ceeveee. |OWNErShip...eeeeeneeiiiniininiiennnnnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO.....|.eee oiis
McMorgan Northern California Value
............... MNCVAD 11-IND SHILOH CA LLC ......cevvvvvvveennnns | .. DE..oot] oo NIALL..... [ Add/Development Fund 11, L.P. ..........ceeee. [OWNErship....ccoeeeeeeeeieeeeeeeeeeennnnnnn} . 100,000 ... |New York Life Insurance Company
............... MNCVAD 11-BIG SHILOH JC LLC .. . DE.....]...c..NIA....... | NNCVAD I1-IND SHILOH CA LLC Ounership ..90.000 ....|New York Life Insurance Company .

MSSDF GP LLC
MSSDF Member LLC

. |NYL Investors LLC

..|84-1758196 .. .
LDEL] NIA....... New York Life Insurance Company ..

84-1781419 ..

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

. | Qunership..
. | Ownership
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New York Life Insurance and Annuity
.......... 84-1781419 .| oo | eeveeeeevennnnnn | eeeeeeiiiiiiiiiiiiiiiieeeeeeeee. [ MSSDF Member LLC ..ooooiiiiiiiiiiiiiiiiiiiiiiiieen | Corporation ......ceeeeeeeeeieeeeeieeeeeeeeeeeeeeee. | OWNEIShip..ceeiiiiiiiiiiiiiiiiiiiiieeeee. 65,000 ....[New York Life Insurance Company
.......... 84-1797003 .. Madison Square Structured Debt Fund LP ....... MSSDF Member LLC ..........ccevvvvvvveeeeeennnnen.. | Ounership. ..40.400 ....[New York Life Insurance Company
..| 84-1819107 .. MSSDF REIT LLC . [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 11 LLC MSSDF REIT LLC ... . | Ounership .100.000 ...|New York Life Insurance Company
MSSDF REIT Funding Sub 111 LLC . . |MSSDF REIT LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company
MSSDF REIT Funding Sub 1V LLC s MSSDF REIT LLC ... . | Ounership .100.000 ...|New York Life Insurance Company
87-3760197 .. MSSDF REIT Funding Sub V LLC ...cceeennn MSSDF REIT LLC ... . | Qunership .100.000 ...|New York Life Insurance Company
. s MSSDF REIT Funding Sub VI LLC (Delaware) .... ...NIA....... |MSSDF REIT LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company
. s MSSDF REIT Funding Sub VII LLC (Delaware) ... |..DE.....|...... NIA....... MSSDF REIT LLC ... .. | Ownership .100.000 ...|New York Life Insurance Company
93-1441293 .. MSSDF-OFCB Voss San Felipe LLC (Delaware) ... |..DE.....|...... NIA....... Madison Square Structured Debt Fund LP .... |Ownership. .100.000 ...|New York Life Insurance Company
MSSDF-OFCB Voodway LLC (Delaware) .... o ...NIA....... |Madison Square Structured Debt Fund LP .... |Ownership.. ..}.100.000 ...|New York Life Insurance Company
MSSIV GP LLC (Delaware) e DB NIA....... NYL Investors LLC ....ooevvviiriemireeeeiiiieeneens 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) .........ccoo | DEeeees] e NIAL [Venture LP oo | Ownershipa.. e} 2512000 ... | New York Life Insurance Company
Madison Square Strategic Investments Venture Madison Square Strategic Investments
........................... REITLLC ooeeeeeeieeeee e | L D] e NTALLLL.. [ 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 .......cccoeerourreeeianiunneenennnnnn. [OWNErShip..cceiiiiiiiiiiiiiiieeeeneen .. 10,000 ... New York Life Insurance Company
.......... MSVEF GP LLC .... NYL Investors LLC ... . | Ounership .100.000 ...|New York Life Insurance Company
MCPF GP LLC . |NYL Investors LLC Ownership.. .|New York Life Insurance Company

................. 94-3390961 ..
................. 83-4025228 ..
..[83-4049223 ..

Madison Core Property Fund LP
MCPF Holdings Manager LLC
MCPF MA Holdings LLC ...
MCPF Holdings LLC .
MADISON-IND TAMARAC FL ...

MADISON-OFC BRICKELL FL LLC
MADISION-IND POWAY CA LLC ..
MADISON-LPC POWAY JV LLC (Delaware) .

MADISON-MF GRANARY FLATS TX LLC (Delaware) .

MADISON-AQ GRANARY FLATS JV LLC (Delaware) .
MADISON-AQ GRANARY FLATS OWNER LLC (Delaware)

MADISON-IND CLAWITER CA LLC
MADISON-REDCO CLAWITER JV LLC ...
MADISON-IND ENTERPRISE RIALTO CA LLC ..
MIREF Mill Creek, LLC ....
MIREF Gateway, LLC
MIREF Gateway Phases Il and IIl, LLC ..
MIREF Delta Court, LLC

MIREF Fremont Distribution Center, LLC ....... .

MIREF Century, LLC
MIREF Newpoint Commons, LLC
MIREF Northsight, LLC

WDE] NIA.......

.. [Madison Core Property Fund LP ..
.. [Madison Core Property Fund LP ..
.. [Madison Core Property Fund LP ..
.. [Madison Core Property Fund LP ..
.. [Madison Core Property Fund LP ..
. |MADISION-IND POWAY CA LLC ..........

. [Madison Core Property Fund LP ..
. [Madison Core Property Fund LP ..
. [Madison Core Property Fund LP ..

. [Madison Core Property Fund LP ..

NYL Investors LLC ... .
Madison Core Property Fund LP ................

MADISON-LPC POWAY JV LLC (Delaware) ........
MADISON-MF GRANARY FLATS TX LLC (Delaware)

Madison Core Property Fund LP

MADISON-IND CLAWITER CA LLC ...
Madison Core Property Fund LP

Madison Core Property Fund LP
Madison Core Property Fund LP

Madison Core Property Fund LP
Madison Core Property Fund LP

Madison Core Property Fund LP

Ownership

Ownership..
Ownership..
Ownership..
Ownership..
. |Ounership.
. | Qunership..

Ownership

OWNErship...ccoeeeeeeeeeeeee e

OWNErship...ccoeeeeeeeeeeeee e .

Ownership

Ownership..

Ownership
Ownership

Ownership..

Ownership
Ownership

Ownership..

Ownership
Ownership

Ownership..

Ownership

. | Management....

.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
. ..|New York Life

.100.000 ...

New York Life

New York Life

New York Life
New York Life
New York Life
New York Life
New York Life
New York Life
New York Life
New York Life
New York Life
New York Life
New York Life
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 .
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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 |l 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 .
................. 47-5172577 .. MADISON-RTL Clifton Heights PA LLC .. Madison Core Property Fund LLC .... Ownership .100.000 ...[New York Life Insurance Company .
MADISON-IND Locust CA LLC . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
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 .
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 ... Ounership .100.000 ... |New York Life Insurance Company .
MADISON-ACG THE MEADOWS OWNER LLC ... MADISON-ACG THE MEADOWS JV LLC ... Ounership .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 .
................. 87-4075458 .. Madison-MF Osprey NC LP . Madison-MF Osprey QRS Inc. ... Ownership ..99.000 ....|New York Life Insurance Company .
.......................................... Madison-MF Osprey NC LP . Madison-MF Osprey NC LP Ownership ..1.000 .... [New York Life Insurance Company .
New York Life Investment Management Asia New York Life Investment Management
........................... Limited .. .CYM....] ......NIA....... [Holdings LLC ... . | Ownership .100.000 ...[New York Life Insurance Company . LN e
New York Life Investmen
............................................................................ 13-4080466 .. | .............. [0000061227 .. | ....coeovviriiiieninenenne.. | MacKay Shields LLC ....oocveveiviiiieiinniniinns [ DB [ NTALLL L [Holdings LLC Lo [ OWnership. e . 100,000 .. [New York Life Insurance Company ........ |....NO.....f..... oo.
MacKay Shields Emerging Markets Debt
......................................................................................................................................................... Portfolio ..ococvveviiviiiiniiiiiiieniieeniienen | W DB NTALLLLLL | MacKay Shields LLC ....eeeeeeeeeiiieecieeeeees | OWnership...eecccciicicieecieenee. . 100,000 ... | New York Life Insurance Company ........ [...NO.....f oo oo
MacKay Shields Core Plus Opportunities Fund
............................................................................ 27-2850988 .. | ..eeevvvviienn | evvvvrvinnininnn | eeveeeeieeeineieeeeiseseeeeeenes [GP LLC eiiiiiiiiiiiiiiiiiiieeeneenn | DEeeinl] e NTAGLLLLL [MacKay Shields LLC ...eeeeeeeeeeeeieeeeeeeeeee. | OWNEPShiP.Laiiiiiiiiiiiiiiiieiiiieieeeennn b . 100,000 L [New York Life Insurance Company ........ |....NO...oof.een onis
MacKay Shields Core Plus / Opportunities MacKay Shields Core Plus Opportunities
............................................................................ 27-2851036 .. [ ............. (0001502131 .. .oooioiiiiiiiiiiienieeee JFUNALP L |G DB NTAL L | Fund GPLLC s [ OUneShipL e . 100,000 L. | New York Life Insurance Company ... . N0l Ll
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MacKay Municipal Managers Opportunities GP
............................................................................ 270676586 .. | ..eevveereeene | weverrrneennnnnn | emmeemmiiiiieiiiiiieiieeeeeeeeee [LLC e | W DB NTALL [MacKay Shields LLC ... | OWNErShipL L. ) . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.n il
MacKay Municipal Opportunities Master Fund, MacKay Municipal Managers Opportunities GP
............................................................................ 26-2332835 .. | ..eeeeeeeeeene 0001432467 .. | i [LPe e [ DB NTA [ LLC e eeeeeeeeeeeeeeeeeeeeeeeeees | OWNESRPL e ) . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.er il
MacKay Municipal Managers Opportunities GP
............................................................................ 22-2267512 .| ..eeeeeeeeee.. | 0001432468 .. | .....eeeiiiiiiiiiiiiiiinnnnnene. [MacKay Municipal Opportunities Fund, L.P. .. [..DE.....|.cccce NIAcooos [LLC coviiiiiiiiiiiiieiiieeeeeeeeeeeeeeeeeeeees | OWNETShiPLceeiiieeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO..oofoeer nis
MacKay Municipal Managers Credit
............................................................................ 270676650 .. | .eeeevereeeenn | weveereneennnnnn | eemeeeeieniiiiiniiieeeeeeeeeeee. | Opportunities GP, LLC .......eeveviiiiiiieiiiinnnnnn [ DBl NTALLLL... [MacKay Shields LLC .......cceeeeeeeeeeeeeeeeeeeees | OWNErShip. ..t . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofoeer iis
MacKay Municipal Credit Opportunities Master MacKay Municipal Managers Credit
............................................................................ 30-0523736 ..| ....ceeeeeeee. 0001460030 .. | .eeeeiiiiiiiiiiiiiiiiiiieeeeeeen [FUNd, P | DB NTALL... [ Oppor tunities GP LLC ........eeeeeiiiiiiieieeeens | OWNErShip.L.iiiiiiiiieeeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eer is
MacKay Municipal Credit Opportunities Fund, MacKay Municipal Managers Credit
............................................................................ 30-0523739 .. | ..oeeeeeeeeene |0001460023 .. | .eeeeiiiiiiiiiiiiiiiiiiieeeeeeen [LPe e | W D] NTALLL.. [ Oppor tunities GP LLC .........eeeiiiiiiiieeeeenn. | OWNErShipLLaiiiiiiiiiieeeeeenn ) . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.eer eis
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 38-4019880 .. | ....cceeeeeene |0001700102 .. | eeeeeeeeiiiiiiiiiiiiiiiieeeeeenn [FUNd, P | DB NTALL... [ Oppor tunities GP LLC .........eeeeiiiiiiieienenn. | OWNErShip...iiiiiiiiiiiiiiiiiiieeeeeeen . 100,000 ... [New York Life Insurance Company ........ |....NO...oofoeer eis
MacKay Municipal Managers Credit
............................................................................ 98-1374021 .. | .eevevveiiieee | weveeeeneennnnnn | eeeeeeieiiiiiiiiiiiieeeeeeenene. |Opportunities Ho (Cayman) GP LLC ............... [..OYM....]......NIA....... [MacKay Shields LLC ........ccceeeeeeeeeeeeeeeeeee. | OWNErShip. ..t . 100,000 ... [New York Life Insurance Company ........ |....NO...oofoeer is
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
.......... ..|98-1370729 .. (Cayman) Fund, LP ..CYM.... Opportunities H. (Cayman) GP LLC .. . [Ownership.. .100.000 ...[New York Life Insurance Company ... N e
MacKay Municipal Short Term Opportunities
............................................................................ 45-3040968 .. | ..oeeeeeiiiien | eeveerenreennnnn | eeeeeeeieieieeiiiiiiiieeeeeeeees [FUND GPLLC Lo [ L DB NTALL [MacKay Shields LLC .....ceeeeeeieeeieeeeeeeeeeee | 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 Ownership.. .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...eeeeiiiiiiiiiiiiiiiiieeeennnd .. 0.010 ... [New York Life Insurance Company ........ |....NO.oooceeee iis
Plainview Funds plc - MacKay Shields
......................................... Structured Products Opportunities Portfolio |..IRL.... New York Life Insurance Company .............. |Ownership.. ..99.980 ....[New York Life Insurance Company ... N e
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........ceeeeeeeeeeeeenennn [ IRLe] oo NTALLL.... [MacKay Shields LLC ........cceeeeeeeeeeeeeeeeeeees | OWNErShip. .ot .. 0.010 ... [New York Life Insurance Company ........ |....NO.ooocceee iis
Plainview Funds plc MacKay Shields Emerging
......................................... Markets Debt Portfolio LIRL... New York Life Insurance Company .............. |Ownership.. ..99.990 ....[New York Life Insurance Company ... N e
MacKay Shields High Yield Active Core Fund GP
............................................................................ 27-3064248 .. | .ooeeiiiiiiiie | eeeeeeeneeinenen | e [LLC e | W DB O NTALL [MacKay Shields LLC ... | OWNEPShiPL e ) . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.r il
MacKay Shields High Yield Active Core Fund LP MacKay Shields High Yield Active Core Fund
.......... ..| 26-4248749 .. e | W DELL GP LLC eeeeeeieiiiiiieeiiiiiiiiieneeeeneenennenee. | OuWnErship.. .100.000 ...[New York Life Insurance Company ...
.......... 98-0540507 .. | .. MacKay Shields Credit Strategy Fund Ltd ...... |..CYM. ....... |MacKay Shields LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... .| 13-4357172 .. (3859263 ..... MacKay Shields Credit Strategy Partners LP . |..DE..... MacKay Shields LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
MacKay Shields Defensive Bond Arbitrage Fund
......................................................................................................... 0001502133 .. [ eeeeeeeeeeeeeeeeeeeeeeeeeeee | LE e [ GBMU L UNTALLLLLLL | MacKay Shields LLC ...eeeiiiiiiiiiiiiiieeeeeeeees [ Ounershipo. L. 0.070 ... [ New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Shields Defensive Bond Arbitrage Fund
......................................................................................................... 0001502133 .. [ eeeeeeeeeeeeeeeeeeeeeeeeeeeee | 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 .| ciiiiiiiiiiii | eeeeeeeneeeninen | eeeeeeeeieeiiiinee [ s | o2 DEeeens| e NTAG L. [MacKay Shields LLC ......ceeeeieeeeiieeeeeeeeeeee. | OWNErShip...iiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.eer nis
MacKay Shields Core Fixed Income Fund GP
............................................................................ 45-2733007 ..| .eeeeeeeeeeen. |0001529525 .. | L.eeiiiiiiiiiiiiiiiiiiineneneen. [MacKay Shields Core Fixed Income Fund LP ... [..DE.....|.cccce NIAc oot [LLC cooiiiiiiiiiiiiiiiieiiiiieeeeeeeeeeeeeeeeeeees | OWNEShiPLceeiiieeeee. . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.eee nis
MacKay Shields Select Credit Opportunities
............................................................................ 821760156 .. | .eevvvveeveeee | wevervmmmmnnnnnn | emmeeeeiiiiieiiiiiiiiieeeeeeeees [FUND GPLLC oo [ L DB NTALL [MacKay Shields LLC .....coeeeeeeeeeieeieeeeeeeee | OWNErShipL L. ) . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eee nis
MacKay Shields Select Credit Opportunities MacKay Shields Select Credit Opportunities
.......... ...|81-4553436 .. Fund LP .. |..DE.. Fund GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ... N e
.......... ...|98-1108933 .. MacKay Shields (International) Ltd. .. ..GBR.. MacKay Shields LLC ... Ownership.. .100.000 ...[New York Life Insurance Company ... N0 s
.......... ...|98-1108959 .. MacKay Shields (Services) Ltd. .|..GBR.. MacKay Shields LLC Ownership.. .100.000 ...[New York Life Insurance Company ... N e
.......... ..|98-1108940 .. MacKay Shields UK LLP ..GBR.... MacKay Shields (International) Ltd. . Ownership.. ..99.000 ....|New York Life Insurance Company ... N0 s
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............................................................................ 98-1108940 .. | .eeeevvvvrvnee | vevieeiiiiiii | e, | MacKay Shields UK LLP .ooeeeeeiiiiiiiiiiieeeens [ LGBR.LLL] ool NIALLL... [MacKay Shields (Services) Ltd. ............... [Ownership......ccccoooiiiiiniid . 1,000 ... |New York Life Insurance Company ........ |....NO....o|eees woen
MacKay Municipal Managers California
............................................................................ 47-3358622 .. | .eevvveerirnnn | eevvveiviiiniinn | eeeeeeiseiiiiseessseeeeeeeeeee.. |Opportunities GP LLC ....oooiiiiiiiiiiiiiiiiiiennnns [ DE] oo NTALLLLL. [MacKay Shields LLC ......ccceeeeeeiiiiieinnnn. | OWNEShip..iiiiiiiiiiiiiiiiiiieeeeeeeeeennn b . 100,000 L. [New York Life Insurance Company ........ N0 e
MacKay Municipal California Opportunities MacKay Municipal Managers California
......................................................................................................................................................... Fund, L.P. oo | W DB e NTALLL [ Oppor tunities GP LLC ....eeevvvveeeeeeeeneeennnns | OWNETShip..eiiiiiiiciieieeeeeeeeeeennnn} . 100,000 ... | New York Life Insurance Company ........ N0 e
MacKay Municipal New York Opportunities GP
............................................................................ 81-2401724 .| oovvvvvvivie | vvvvvvnniininnn | i [LLG i | W DB U NTALLLLLLL [ MacKay Shields LLC ... | OWNEPShIPLLaaiiiiiiiiiiiiiiiiiieieeeeenn b . 100,000 L [New York Life Insurance Company ........ |....NO..oof.een nis
MacKay Municipal New York Opportunities MacKay Municipal New York Opportunities GP
............................................................................ 38-4002797 ..| ..eevvvvvennnn 0001685030 .. | .evvrvrerrinnniiiiiiiiinneenennn [FUN, L e [ W DB NTALL L [LLG eeeeeeeeeeeeeeeeeeeeeeeeeeees, | OWNETSREDL e . 100,000 L [New York Life Insurance Company ........ N0 e
MacKay Municipal New York Opportunities GP
.......... 0001700100 .. MacKay Municipal Opportunity HL Fund LP ..... |..DE.....|.ccco. NIA oot [LLC weveeeiiiiiiieieeiiieeiieevivieeeeeeeeeen. | OWNETSADL. .100.000 ...[New York Life Insurance Company ... N0 e
.......... ..| 81-2575585 .. [UUTUTRTTRT MacKay Municipal Capital Trading GP LLC ..... |..DE.....|......NIA....... [MacKay Shields LLC ............................... |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
MacKay Municipal Capital Trading Master
............................................................................ 36-4846547 .. | .eeiiiiiiiiiin | eeveeereneeneenn | eeeeeeeieieieiieeeeeeeees [FUND, LU [ DB NTALL.. [MacKay Municipal Capital Trading GP LLC .. |Ownership.........cccccoouuuuenunnnnnnnnnnnt. 100000 ... [New York Life Insurance Company ........ |....NO...oooeeee woin
MacKay Municipal Capital Trading Fund, L.P.
............................................................................ 371836504 .. | .ooeeeiiiiiiee | eeverrrrnrinninn | eeeeeeeieeieiieieieiiieiiieeeies [ e sssnsnnnnns | o2 DEeeees| oo NIACLL... [MacKay Municipal Capital Trading GP LLC .. |Ownership.........ccccocuvvvevvevnnnnnnnnnnnt. 100,000 ... [New York Life Insurance Company ........ N e
MacKay Municipal Managers Strategic
............................................................................ 81-4932734 .. | .iiiiiiiiiiii | eeeeeeeeneinnnen | eeeeeeeiiiiiiiiiiiieeeeeeeeeeen. | Opportunities GP LLC ..o [ DEc] o NTALLLL... [MacKay Shields LLC .......cccoooeeiiiiiiiennnns | OWNErShip. et . 100,000 ... [New York Life Insurance Company ........ N e
MacKay Municipal Strategic Opportunities MacKay Municipal Managers Strategic
............................................................................ 37-1846456 .. | .............. |0001701742 teeeeeeeeeeeeeeeeeeeeeeeeeeeeee [FUN LR | W DB e NTALLLLLL | Oppor tunities GP LLC ......cceeeeeeeeeeeeeeeeee. [Ownership...... . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coee oot
MacKay Shields US Equity Market Neutral Fund
............................................................................ 82-1728099 .. | .eeeveieeeieee | eevererenennnnnn | eeeeeeiiieiiiiieiiieiieeeeeeeees [GP LLC s | DB NTALLLLLL [MacKay Shields LLC .......ccceeiieiiiineees | OWNErShip. .. . 100,000 ... [New York Life Insurance Company ........ N e
MacKay Cornerstone US Equity Market Neutral MacKay Shields US Equity Market Neutral
.......... ..| 27-4320205 .. Fund LP .. . |..DE.....| ...... NIA....... | Fund GP LLC ... . | Ownership.. .100.000 ...[New York Life Insurance Company ... N e
MacKay Shields Intermediate Boni
............................................................................ 821715543 .. | iiiiiiiiiiiie | eevreeenniinnnnn | eeeeeiiiiiiien [ s | o2 DEeeees| e NTAG L. [MacKay Shields LLC .....ccoeeeeeeeeeeeeeeeeeeeeees | OWNErShip. ... . 100,000 ... [New York Life Insurance Company ........ |....NO..oofoeeee woin
MacKay Shields Intermediate Bond Fund GP
.......... ..| 82-1716026 .. MacKay Shields Intermediate Bond Fund LP .... LLC eeeeeiiiiiieiiiiieeeieeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 13-4080466 .. MacKay Shields General Partner (L/S) LLC .... . |MacKay Shields LLC ............cccccvveeeeennnenn. [Ownership.. .100.000 ...|New York Life Insurance Company
.......... ..| 02-0633343 .. MacKay Shields Long/Short Fund (Master) ..... MacKay Shields General Partner (L/S) LLC . |Ownership.. .100.000 ...[New York Life Insurance Company ...
MacKay Municipal Managers Opportunities
......................................................................................................................................................... Allocation GP LLC ......cccooeeennnnn | DBt o NTALLLL... [MacKay Shields LLC .......cceeeeeeeeeeeeeeeeeeeee. | OWnership....eeeeeeeiiiiiiiiiiiiiiineeeeeen . 100,000 ... [New York Life Insurance Company ........ |....NO..oo.eee oein
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3051488 .. | ...oeeveeiieee | eevevereeennnnnn | eeeeeeeieiiiiiiieiieeeeeeeeenne. |Allocation Master Fund LP ... [ DEc] o NTALLL... [ Al Tocation GP LLC ....eeeeeeeeeiiiiiiiiiiiieeeenees | OWNETShip. i . 100,000 ... [New York Life Insurance Company ........ N e
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3085547 .. | .eeeeeerrirenn | eevvereeeeeneinn | eeeeeeeieeiieiiieieeeneeeeeeeee. [AlTocation Fund A LP i [ DB o NTALL [ Al Tocation GP LLC ... | OWNETSRIPL e . 100,000 .. [New York Life Insurance Company ........ N e
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3088001 .. | ..eevvvveeeeee | wevererenennnnnn | weeeeeeeeeneiiiinineeneeeenenne. [AlTocation Fund B LP .o [ DB NTAG . [Al Tocation GP LLC ...eeeeeiiiiiiiiiiiieeeeeen | OWNEPShipLceiiiiiieeeeen . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofoceee woin
MacKay Municipal Managers U.S.
......................................................................................................................................................... Infrastructure - Opportunities GP LLC ........ |..DE.....[......NIA....... |MacKay Shields LLC ............ceeveeereeeeeeennns [Ounership.....cc.} . 100.000 ... | New York Life Insurance Company ........ N e
MacKay Municipal U.S. Infrastructure MacKay Municipal Managers U.S.
............................................................................ 83-3010096 .. | ..eevvveveeeee | weverrrerrnnnnnn | eeeeeeeieeiiiniiiiieeeeeeeeeeee. |Opportunities Fund LP ... [ L DE] o NIALL..... [ Infrastructure - Opportunities GP LLC ..... |Ownership.........cccccuvvevveeennnnnnnnnnnnt . 100,000 ... [New York Life Insurance Company ........ N e
MacKay Municipal Managers High Yield Select
............................................................................ 84-2017635 .. | .eeeeveeeeeeee | weveeerennnnnnnn | eeeeeeieieiiiiiiiiiiiniieeeeeees [GP LLC s [ DB NTAGLL [MacKay Shields LLC .....coeeeeeeeieeeeieeeeeeeee | OWNErShip..aieeiiiiiiieeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofoeeer weie
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 ... N e
.......... ..| 85-0605318 .. MacKay Flexible Income Fund GP LLC ............ |[..DE.....|......NIA....... [MacKay Shields LLC ... Ownership.. .100.000 ...[New York Life Insurance Company ... N0 e
......................... MacKay Flexible Income Fund LP .................. | .. DE.....] ...... NIA....... [MacKay Flexible Income Fund GP LLC ......... |Ownership .100.000 ...[New York Life Insurance Company ........ N e
MacKay Municipal Managers High Income
......................................................................................................................................................... Opportunities GP LLC .......eevevvevvvvevevennnnnnnn |- DEeeeis] ccs o NIALLL.... [MacKay Shields LLC ........ccceeeeeeeeeeeeeeeeeees | OWnership....eeeeeeeiiiiiiiiiiiiiiiineneenn . 100,000 ... [New York Life Insurance Company ........ |....NO.ooooceee iis
MacKay Municipal High Income Opportunities MacKay Municipal Managers High Income
......................................... Fund LP .. DE.....]......NIA....... [ Oppor tunities GP LLC ..........cccccecuuunnnnnnn |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................... Cascade CLO Manager LLC . ..DE.....]......NIA....... [MacKay Shields LLC ............................... |Ownership.. .100.000 ...[New York Life Insurance Company ... N0 s
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MKS CLO Holdings GP LLC .. ..DE..... Cascade CLO Manager LLC .... Ownership .100.000 ...[New York Life Insurance Company . .
MKS CLO Holdings, LP ... ..CYM... _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 ..oovvvvvvveiirriiivirrivveninnneenvsseneeeeennns |2 IBLe] o NIAGL. [MacKay Shields LLC ......coeeeeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeeiiiiiiiiiiiiiiiiivnnnennnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....|.eee oiis
MacKay Shields European Credit Opportunity New York Life Insurance and Annuity
......................................................................................................................................................... Fund Limited ...cooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | Nd e NTAG [ Corporation oo | OWNErShiPL e .. 33,000 ... New York Life Insurance Company ........ |....NO.....|.eee oiis
MacKay Shields European Credit Opportunity
......................................................................................................................................................... Fund Limited ...cooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | Nd] e NTAGLLL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeee. | OWNEPShiP.ceeiiiiiiiiiiiiiiiiiiiiiiiieneenn .. 67.000 ... New York Life Insurance Company ........ |....NO.....|.ee onin
MKS Global Sustainable Emerging Markets
............................................................................ 87-1580419 .. | .eovvvvvvviene | wvvvvvvinnininnn | eevveiiiiiiiiiiiieseseeeeeeeen.. |EQUities Fund GP LLC ... | DB L NTALLLL [MacKay Shields LLC ....cceeeeeeeeeeeeeeeeeeeeee. | OWNEPShip..eiiiiiiiiiiiiiiiiieiiiieeeeeeenn b . 100,000 ... [New York Life Insurance Company ........ |...NO....of.eee weis
Candriam Global Sustainanble Emerging Markets MKS Global Sustainable Emerging Markets
............................................................................ 87-1621347 .. | evvvvveveeene | evvvvvvvnnnnnnnn | evveeiiiiieiiiieiiiieeeeeneeene. [EQUiIties FUnd LP L.oiiiiiiiiiiiiiiiiiiiiiiiiiiiiiennns | DBl o NIAGL [Equities Fund GP LLC ..............ceeeeeeeeeeee. | OWnErship....eeeeeeeeeeeeeeneeneneenennnnnnnp. 100,000 ... [New York Life Insurance Company ........ |....NO......eee wonis
MKS Global Emerging Markets Equities Fund GP
........................... 87-1598388 .. LLC .... oo | DE.....]......NIA....... [MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . LN e
Candriam Globa VKS Global Emerging Ma
............................................................................ 87-1645818 .. | .oovvvvvveienn | evvvvvvninininnn | eeereiiiiieiieeiiiieeeeeeeeeeeee [FUND P oeieiiiiiiiinnn | DBt e NTAG [P LLC s | OWNEPSRIPLeiiiiiiiiiiieieeeenenn b . 100,000 L [New York Life Insurance Company ........ |....NO..oofoeeen oenis
New York Life Investment Management
......................................................................................................................................................... MCF Optimum Sub LLC .....evvvvvveveeneenneinnnnnnnnn | DEeeeis] e NTALLLco [Holdings LLC weveeeccceeee | OWNETSAIPL e . 100,000 ... [ New York Life Insurance Company ........ |....NO....o.eee oiis
New York Life Investment Management
........................... 85-1664787 .. Apogem Capital LLC ..DE.....]......NIA....... [Holdings LLC . | Ownership .100.000 ...[New York Life Insurance Company .
........................... 36-4715120 .. Madison Capital Funding LLC .. . DE.....]......NIA....... [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 .. | Corporation .... . | Ownership.. ..78.100 ....[New York Life Insurance Company .
..| 26-2806813 .. . MCF Co-Investment GP LLC ... . .NIA....... |Madison Capital Funding LLC . . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
26-2806864 .. 0001538585 .. MCF Co-Investment GP LP e DB NIA....... MCF Co-Investment GP LLC Ownership .100.000 ...[New York Life Insurance Company .
Madison Capital Funding Co-Investment Fund LP
26-2806918 .. 0001538584 .. .. DE..... MCF Co-Investment GP LP Ownership .100.000 ...[New York Life Insurance Company .
..| 80-0920962 .. Madison Avenue Loan Fund GP LLC .. [Madison Capital Funding LLC . . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|61-1711540 .. Madison Avenue Loan Fund LP .. .. [Madison Avenue Loan Fund GP LLC . | Ownership.. .}.100.000 ...|New York Life Insurance Company .
I IR MCF Fund | LLC ....... .. [Madison Capital Funding LLC . .. [Ownership.. 100.000 ...|New York Life Insurance Company .
30-1143853 .. MCF Hanwha Fund LLC . .. [Madison Capital Funding LLC . .. |Other.... 0.000 .... |New York Life Insurance Company .
. Ironshore Investment BL | Ltd. . [Madison Capital Funding LLC . . [Other.... 0.000 .... |New York Life Insurance Company .
.| 46-2213974 .. MCF CLO IV LLC .... .. [New York Life Insurance Company .. | Ownership.. 6.700 .... |New York Life Insurance Company .
MCF CLO IV LLC . . |Madison Capital Funding LLC .... . [Other.... 0.000 .... |New York Life Insurance Company .
MCF CLO V LLC .. [New York Life Insurance Company .. | Ownership.. 5.000 .... |New York Life Insurance Company .
MCF CLO V LLC ... .. [Madison Capital Funding LLC . .. |Other.... 0.000 .... |New York Life Insurance Company .
MCF CLO VI LLC . .. [Madison Capital Funding LLC . .. [Other. 0.000 .... |New York Life Insurance Company .
MCF CLO VII LLC ... .. [Madison Capital Funding LLC . .. [Other. 0.000 .... |New York Life Insurance Company .
MCF CLO VITI Ltd .. .. [Madison Capital Funding LLC . . [Other-.... 0.000 .... |New York Life Insurance Company .
MCF CLO VIII LLC .. .. |MCF CLO VIII Ltd ............. .. [Ownership.. 100.000 ...|New York Life Insurance Company .
MCF CLO IX Ltd . .. [Madison Capital . [Other-.... 0.000 .... |New York Life Insurance Company .
MCF CLO IX LLC . . [MCF CLO IX Ltd. Ownership.. 100.000 ...|New York Life Insurance Company .
MCF CLO 10 Ltd. ... Madison Capital .... |New York Life Insurance Company .
............... MCF CLO 10 LLC .... MCF CLO 10 Ltd. Ownership.. .|New York Life Insurance Company .

..[ 36-4883128 ..
61-1907486 ..

MCF KB Fund LLC ...

MC KB Fund 111 LLC (Delaware)
MCF Hyundai Fund LLC
Apogem Direct Lending Hyundai Fund 2 LLC ....

. [Madison Capital

. [Madison Capital

Funding LLC .
Funding LLC ....
Funding LLC ....

Madison Capital
Madison Capital
Funding LLC .

Madison Capital Funding LLC ....

. | Other.

. |Other....

Other....
Other....

Other....

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

. |New York Life

Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
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Apogem Direct Lending Levered Fund 2023-1 LLC
......................................................................................................................... . DE.....]......NIA....... [Madison Capital Funding LLC ................... |Other..ooooeiee.. 1. 0.000 ... [New York Life Insurance Company ........ |...NO...oocceee ein
.......... Madison Capital Funding LLC ... ... 0.000 .... |New York Life Insurance Company ...
.......... ...|85-1708233 .. MCF Senior Debt Fund 2020 LP .. Madison Capital Funding LLC ... ... 0.000 .... |New York Life Insurance Company ...
.......... .| 371749427 .. Montpelier Carry Parent, LLC ... Madison Capital Funding LLC . [Ownership.. .100.000 ...[New York Life Insurance Company ...
......................... Montpelier Carry, LLC .. [Montpelier Carry Parent, LLC . .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 46-2042988 .. Montpelier GP, LLC .. .. [Madison Capital Funding LLC . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... 46-2042988 .. Montpelier Fund, L.P. . [Montpelier GP, LLC ............ Ownership.. 100.000 ...|New York Life Insurance Company
.......... ..| 35-2537165 .. MCF Mezzanine Carry | LLC . Madison Capital Funding LLC ... ... 0.000 .... |New York Life Insurance Company ...
.......... 32-0469843 .. MCF Mezzanine Fund | LLC ........ovvvvvvviinininns New York Life Insurance Company .............. |Ownership.........ccccccvvvvvvvvvnnnnnnnnnnn ..66.670 ....[New York Life Insurance Company
New York Life Insurance and Annuity
.......... 32-0469843 .. MCF Mezzanine Fund | LLC .........evvvvvveriinnnnns Corporation .....coeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWNEPShip..cveeeiiiiiiiiiiiiiiiiivieeeeennn . 33,330 ...[New York Life Insurance Company
.......... I IR MCF PD Fund GP LLC .. Madison Capital Funding LLC ... 0.000 .... |New York Life Insurance Company ...
.......... 98-1450997 .. MCF PD Fund LP ....... .. |MCF PD Fund GP LLC ............ 0.000 .... |New York Life Insurance Company
.......... MCF Senior Debt Fund 2019-1 GP LLC . .. [Madison Capital Funding LLC 0.000 .... |New York Life Insurance Company
.......... 83-4242231 .. MCF Senior Debt Fund 2019-1 LP ... . |MCF Senior Debt Fund 2019-1 GP LLC 0.000 .... |New York Life Insurance Company
......................... Warwick Seller Representative, LLC .... |- Madison Capital Funding LLC . [Ownership.. .100.000 ...[New York Life Insurance Company ...
New York Life Capital Partners IIl GenPar GP,
......................................................................................................................... LLC eiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens | <2 DEeeiin] e NIALLLL... [ Apogem Capital LLC ......ccoeeeiiiiiiieeeeeeneeee. | OWnership...cooeeeeeeeiiiiiiiieiiiieenn} . 100,000 ... | New York Life Insurance Company
New York Life Capital Partners IV GenPar GP,
......................................................................................................................................................... LLC eiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeens | <2 DEeeiin] e NIALLLL... [ Apogem Capital LLC ......ccooeeeiiiiieeeenenneeee. [OWnership...coooeeieieiieiiiiieiiinnnnn} . 100,000 ... | New York Life Insurance Company
New York Life Capital Partners IV GenPar, LP New York Life Capital Partners IV GenPar
..................................................................................................................................................................................................................... DB e NTAL [GP, LLC e | Ownershipa.eeeeeee} . 100,000 ... | New York Life Insurance Company
New York Life Capital Partners IV GenPar,
.......... New York Life Capital Partners IV, LP P ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... GoldPoint Core Opportunities Fund, L.P. . | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... GoldPoint Core Opportunities Fund Il L.P. ... {.. Apogem Capital LLC ..........ceeeeeeeeeeeeeeennn. | Ownership.. .100.000 ...[New York Life Insurance Company ...
GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... LLC eiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens | 2 DEeeiin] e NIALLLL... [ Apogem Capital LLC ......ccooeeiiiiiiieeeeeeeeeee. |Ownership...cooeeeieieiiieeiiiiiiiiieennn .} . 100..000 ... | New York Life Insurance Company
GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... GoldPoint Mezzanine Partners IV GenPar LP ... |..DE.....|.cccce NIAccooos [LLC woeeeieeeeeeeees | OWRETShPL et} . 100,000 ... | New York Life Insurance Company
GoldPoint Mezzanine Partners Co-Investment
.......... 0001670568 .. Fund A, LP GoldPoint Mezzanine Partners IV GenPar LP |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 0001652367 .. GoldPoint Mezzanine Partners IV, LP GoldPoint Mezzanine Partners IV GenPar LP |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV A Blocker LP (GPPMBA) ............. GoldPoint Mezzanine Partners 1V, 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 IV, 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) .............. 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 ........... . | Ounership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV F Blocker LP .. .|GoldPoint Mezzanine Partners 1V, Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV G Blocker LP .. .|GoldPoint Mezzanine Partners 1V, Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV H Blocker LP .. GoldPoint Mezzanine Partners 1V, Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GPP Mezz IV | Blocker LP ........oevveveeeeennnnnes GoldPoint Mezzanine Partners IV, LP ........ |Ownership........cccccuvvvevvvnennnnnnnnnnnt . 100.000 ... [New York Life Insurance Company
GoldPoint Mezzanine Partners Offshore IV, GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... LPo iiiiieiiiieeeeeeeeeneennnneneeeeenennnnnenenne | OYMe] o NTAC [LLC eeeeeeeeeeees | OWNETSAPL e} . 100,000 ... | New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment V GenPar GP
................................................................................................................................................................................................................ LDE.....]......NIA....... [Apogem Capital LLC ..........eeeeeeeeeeeeeeeeee.. | Ownership...eeeeeeieiiiiiiiiiiinnnnnneneee.} . 100000 ... [New York Life Insurance Company ........ [...NO...oof.ceee ..nen
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GoldPoint Partners Co-Investment V GenPar, GoldPoint Partners Co-Investment V GenPar
......................................................................................................................................................... LPo eiiiiieieieeeeeeeeeeneeennneneeeeenennnsnnnenns | oo DBuviis] et NTALLL [ GP LLC e | OWNETSh L} . 100,000 ... | New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment V GenPar,
......................................................................................................... 0001670563 .. [ ....cceeeeeeeeeeeeeeeeeeeeeee... | GoldPoint Partners Co-Investment Fund-A, LP | .. DE.....|......NIA....o |L.Pe oo [ Ounershipe0...} . 100.000 ... |New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment V GenPar,
......................................................................................................... 0001562188 .. [ ......cceeeeeeeeeeeeeeeeeeeeee.. | GoldPoint Partners Co-Investment V, L.P. ... | DE.....foeeee NTA [ LR e [ Ounershipee} . 100.000 ... | New York Life Insurance Company ........ [....NO.....[..... ...
GoldPoint Partners Co-Investment V ECI
GPP V' ECI Aggregator LP ... . ...NIA....... |Blocker Holdco D, LP ........... .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company
GPP V G Blocker Holdco LP LDE ] NIA....... GoldPoint Partners Co-Investment V, LP .... |Ownership .100.000 ...|New York Life Insurance Company

GoldPoint Partners Private Debt V GenPar, LLC

................. . DE.....].....NIA....... [ Apogem Capital LLC .... Ownership
GoldPoint Partners Pri
.............................................. O] e o NTA L | GP LLC s [ OUNEPSRIDL
GoldPoint Partners Private Debt V GenPar
.............................................. DB NTAG LGP LLC s [OUNEPSRIDL
GoldPoint Partners Private Debt V GenPar
.............................................. DB NTAL LGP LLC s [OUNEPSRIDL
GoldPoint Partners Private Debt V GenPar
GoldPoint Partners Private Debt V, LP ........ GP, LP e Ownership
GPP PD V A Blocker, LLC . .. |GoldPoint Partners Private Debt V, LP ..... Ownership.
GPP Private Debt V-ECI Aggregator LP .|GoldPoint Partners Private Debt V, LP ..... Ownership..

GPP PD V B Blocker, LLC GoldPoint Partners Private Debt V, LP ..... Ownership

GPP PD V D Blocker LLC ..ocovvvveeeeiiiiieeeeeeens . GoldPoint Partners Private Debt V, LP ..... (O Ty T T
GoldPoint Partners Private Debt V GenPar
.............................................................................................. GPP LuxCo V GP Sarl ..ceoeveveveveeniieeeeeeees [ WLUK ] e NTALL | GP LLC e | OWNEESRID .
GoldPoint Partners Select Manager |II GenPar
................. GP, LLC . .. DE.....].....NIA....... [ Apogem Capital LLC .... Ownership

GoldPoint GenPar, GoldPoint Partners Sele
.............................................................................................. L.P. iiiiiiiiivviivvivvvvnneennnnnnenenennenneennnnnns | CYMoL ) o NTAG L [GenPar GP, LLC weeeeeeeiiiii [ OWNETSNIP.
GoldPoint Partners Select Manager Fund I11, GoldPoint Partners Select Manager 11
.............................................. 0001644721 .. | cooeeeeiieeiiieeiieeeieeen [LPL e [ WO UNTAL L [ GenPar, LP e [OWREESR L
GoldPoint Partners Select Manager Fund 111 GoldPoint Partners Select Manager 11
.............................................................................................. AV, LP. i |G DE e NTAG L [ GenPar, LP e [ OWNETSPD
GoldPoint Partners Select Manager IV GenPar
.............................................................................................. GP, LLC voveeeeeeeeiiieeeeeeeeeeeeeeieeeeeeeeeeeeeeeeeens | W D] e NTALLLL [ Apogem Capital LLC oovveeeeeeieeiiiiieeeieeeeeeees [ OWNEISHIP. e
GoldPoint Partners Select Manager IV GenPar, GoldPoint Partners Select Manager IV GenPar
.............................................................................................. LP oo [ DB | NTALL | GP LLC e | OWNEESRID .
GoldPoint Partners Select Manager Fund IV, GoldPoint Partners Select Manager IV
.............................................. 0001725867 .. | ooevveevereeeiieniieenieeees [LPL e [ DB NTAL L [ GenPar, LP e [OWREESR DL
GoldPoint Partners Select Manager V GenPar
................. GP, LLC . . DE.....].....NIA....... [ Apogem Capital LLC .... Ownership
GoldPoint Partners Selec GoldPoint Partners Selec
.............................................................................................. LPe e [ DB NTAL | GP LLC e | OWNEESRID .
GoldPoint Partners Select Manager Fund V, GoldPoint Partners Select Manager V GenPar,
.............................................................................................. LPe e [ DB TR P e | OWNEESRID .
.............................................................................................. GoldPoint Partners Canada V GenPar Inc. ..... |..CAN....]......NIA....... [Apogem Capital LLC ........coevvririennnnnnnnennes [OWNErShip. .

GoldPoint Partners Select Manager Canada Fund
VLR e
GoldPoint Partners Canada Il GenPar, Inc ...|..
GoldPoint Partners Select Manager Canada Fund
THE, LLPe e LCOAN.... ... NIA....... GoldPoint Parners Canada |I| GenPar, Inc . |Ownership
GoldPoint Parners Canada IV GenPar Inc ....... LOAN....J...... NIA....... Apogem Capital LLC ..oooeeeeeeiiiiiiiiiiiieeeees Ownership

GoldPoint Partners Canada V GenPar Inc. ... |Ownership
Apogem Capital LLC .... Ownership

.100.000 ...

100.000 ...

.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...

..4.100.000 ...
.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 ...

.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...

New York Life

New York Life

New York Life

New York Life

New York Life
New York Life
New York Life
New York Life
New York Life

New York Life

New York Life

New York Life

New York Life

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 .
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GoldPoint Partners Select Manager Canada Fund
......................................................................................................................................................... IV, L.P. eeiiiiiiieiiieveeieeeeeeeeeeeenenenenneeeennns | WCANC L L. NTALL..... | GoldPoint Parners Canada IV GenPar Inc .... [Ownership...........ccccceeiiiiiiiiiiio..} . 100.000 ... | New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment VI GenPar GP
......................................................................................................................................................... LLC eeiiieiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 2 DEeeiin] o NIALLLLL.. [ Apogem Capital LLC ......cooeeeieeeeeeieieeeeeeee. | OWnership.. .o} . 100..000 ... | New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment VI GenPar, GoldPoint Partners Co-Investment VI GenPar
......................................................................................................................................................... LP i | DB NTAL [ GP LLC e | OWNEPSRPL e ) . 100,000 ... [ New York Life Insurance Company ........ |....NO..oofoeee iis
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................... 0001712763 .. [ .....ceeeeeeeeeeeeeeeeeeeeeee... | GoldPoint Partners Co-Investment VI LP ....... |..DE.....|......NIA....... Ownership.......cceeeeeeeeeeeeeeeeeeeeennnn} . 100000 ... | New York Life Insurance Company ........ |....NO.....|.cooe oot
......................................................................................................................................................... GPP VI - ECI Aggregator LP ........ccoevvveeeeeees [ DEt] e NTALLLLLL Ownership.......cceeeeeeeeeeeeeeeieeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO.....|.cooe oot
......................................................................................................................................................... GPP VI Blocker A LLC ..oeeeeeeeeeeiiiiiieieeeees | W D] e NTALLL Ownership.......cceeeeeeeeeeeeeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO.....|.cooe woeee
......................................................................................................................................................... GPP VI Blocker B LLC ...ceeveeeeeeeeeeeeeieeeeeeeens [ DB e NTALLL [LP Ownership.......cceeeeeeeeeeieeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO..oo|.coos oot
......................................................................................................................................................... GPP VI Blocker C LLC ..oeeeeeeeeeeeeieiiieeeeeees | W DB e NTALLL Ownership.......cceeeeeeeeeeeeeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO....o|.cooe oot
......................................... GPP VI Blocker D LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeees | DB e NTALLL Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................................................................................................................................... GPP VI Blocker E LLC ....cooevvveeeeiiiiieeeeenes | DR NTALLLLL Ownership.........cccoeeeeiiiinneeeeeeen . 100,000 ... |New York Life Insurance Company ........ |....NO.....|..... .....
......................................................................................................................................................... GPP VI Blocker F LLC ..oeeeeeeeeeeeiieiiiiieeeees | W DB e NTALLL Ownership.......cceeeeeeeeeeieeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO..oo|.coos oot
......................................................................................................................................................... GPP VI Blocker G LLC ...ceeeeeeeeeeeieeiiieieeees [ D] e NTALLL Ownership.......cceeeeeeeeieeeeeeeeeeeennnn} . 100000 ... |New York Life Insurance Company ........ |....NO.....|.cooe oot
......................................................................................................................................................... GPP VI Blocker H LLC .....cceeveeiiiiiiiieeiecis | DEcc ) U NTALLLLL | LP Ownership.........cccoeeeeeiiinneeeeeeee . 100,000 ... |New York Life Insurance Company ........ |....NO.....|.... .....
.......... GPP VI Blocker | LLC .ooeeeeeeeeiieiiiiieees 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. . . . 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 Il GenPar GP, LLC
.......... NYLIM Mezzanine Partners Il GenPar, LP .......|..DE.....|......NIA....... Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
NYLCAP Mezzanine Partners [Il GenPar GP, LLC
...................................................................... .. DE.....]......NIA....... [ Apogem Capital LLC .....................ceeeeeee.. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee wenn
NYLCAP Mezzanine Partners Ill GenPar GP,
.......... NYLCAP Mezzanine Partners |11 GenPar, LP .... |..DE.....|.cccc. NIAccoois [LLC weveeiiiiiiiiiiieieeiiiiieveeieevvevveeeeneeenns | OWNETShDL. .100.000 ...[New York Life Insurance Company ... LN e
.......... NYLCAP Mezzanine Partners 111, 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....]..cc.. NIAcooos [LLC wevviiiiiiiiiiieieeeeeeeeeeeeeeeeee. | OWNETsShip .100.000 ...|New York Life Insurance Company ........ |...NO..coot| eeee weiis
NYLCAP Mezzanine Partners |1 GenPar GP,
.......... NYLCAP Select Manager GenPar, LP ............... LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYLCAP Select Manager || GenPar GP, LLC ..... .. | Apogem Capital LLC .... | Ownership.. .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
.......... 0001520743 .. NYLCAP Select Manager Fund |1, L.P. ........... NYLCAP Select Manager || GenPar GP, LP .... |Ownership.. .100.000 ... [New York Life Insurance Company ...
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......................................................................................................................................................... NYLCAP India Funding LLC ...........ccevvvvveeeenns | DE.ooit] oo  NIALL.... [Apogem Capital LLC ..........coeeeeeeeeeeeeeeeeee. | OWNErShip...eeeeeeeeieiiiiiiiiiiennnnnnennnnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....|.eee onis
NYLIM-JB Asset Management Co. (Mauritius) LLC|
..................................................................................................................................................................................................................... LMUS..... ......NIA....... [NYLCAP India Funding LLC ..........cccevveeeeees | OWNEISHiP..eeeeiiniiiiiiiiiiiiiiiininnnnnnnn} . 24,660 ....|New York Life Insurance Company ........ |....N0.....]....2 ...
New York Life Investment Management India
......................................................................................................... 0001356865 .. [ ..eeeeeeeeeeeeeeeeeeeeeeeeeeeees |FUnd T, LLC e | WMUSC O NTALLLLLLL | NYLIM-JB Asset Management Co., LLC ......... [Ownership........ccccccoeeeeieinnneeeee... .. 100,000 ... [ New York Life Insurance Company ........ [...NO.....[..... .....

New York Life Investment Management India New York Life Investment Management India

........................... Fund (FVCI) |1, LLC S|eMos. L NTALLLL.. | Fund |1, LLC Ownership .100.000 ...|New York Life Insurance Company . NO e
........................... NYLCAP India Funding Il LLC . DE.....]......NIA....... [ Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . N e
NYLIM-Jacob Ballas Asset Management Co. II1,
......................................................................................................................................................... LLC eriiieiiiieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | MUSLi] oo NTAC.... [NYLCAP India Funding 11 LLC .........cccceeee. | OWNErShip...eeeeeiienenn} .. 24,660 ....|New York Life Insurance Company ........ |....NO.....]....3 ...
NYLIM-Jacob Ballas Asset Management
......................................................................................................... 0001435025 .. [ ...ceeeeeeeeeeeeeeeeeeeeeeeeee.. |NYLIM Jacob Ballas India Fund 111, LLC ....... |..MUS....J......NIA....... | Company 11, LLC .........eummemeeemennnnnnnnnnnnnn [ Ounership. ...} . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
NYLIM Jacob Ballas Capital India (FVCI) II1,
LLC ettt MUS NYLIM Jacob Ballas India Fund I11, LLC .... | OWNErship.........uueeeeeemeeemeneenennnnnns .100.000 ...|New York Life Insurance Company
NYLIM Jacob Ballas India (FI1) I11, LLC ..... ..MUS NYLIM Jacob Ballas India Fund IIl, LLC .... |Ownership .|New York Life Insurance Company .

Evolvence Asset Management, Ltd. ..... ..CYM....

EIF Managers Limited

. | Apogem Capital LLC Ownership..

. ..|New York Life Insurance Company .
Evolvence Asset Management, Ltd. ............ Ownership

..|New York Life Insurance Company .

EIF Managers Il Limited ..MUsS Evolvence Asset Management, Ltd. ............ Ownership ..|New York Life Insurance Company .
AHF V' (S) GenPar LP .... |- DE.....]......NIA....... [ Apogem Capital LLC .... Ownership.. . |New York Life Insurance Company .
AHF V ECI Aggregator LP .. DE..... Apogem Capital Ownership . [New York Life Insurance Company .

AHF V GenPar GP LLC ....
AHF V GenPar LP
AHF VI (S) GenPar LP ..
AHF VI ECI Aggregator LP
AHF VI GenPar GP LLC ..
AHF VI GenPar LP
Apogem Heritage Fund V
Apogem Heritage Fund V LP ..
Apogem Heritage Fund VI (S) ..
Apogem Heritage Fund VI (S)
e | o Tetra Opportunities Partners .
84-2631913 .. .... | ... |BMG PAPM GP, LLC
................. 84-2611868 .. BMG PA Private Markets (Delaware) LP ..
................. 98-1503475 .. BIG Private Markets (Cayman) LP
Private Advisors Special Situations 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 .
. |New York Life Insurance Company .
. [New York Life Insurance Company .
. [New York Life Insurance Company .
. [New York Life Insurance Company .
.. |New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
.100.000 ...[New York Life Insurance Company .

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

..DE..... Apogem Capital
.. | Apogem Capital
..... Apogem Capital
..... Apogem Capital
. | Apogem Capital
Apogem Capital
Apogem Capital
.. | Apogem Capital
..... Apogem Capital
Apogem Capital
. | Apogem Capital LI
Apogem Capital
..... BNG PAPM GP, LLC ....

BNG PAPM GP, LLC ...

—

—

[ L) BMG Private Markets (Cayman) LP ............. Ownership .100.000 ...[New York Life Insurance Company .
PACD MM, LLC . .. | Apogem Capital LLC .... .. | Ownership.. .|New York Life Insurance Company .
PA Capital Direct, LLC ... . |PACD MM, LLC ...... .. |Other.... . [New York Life Insurance Company .

. |PACD MM, LLC ...... .. |Other....

ApCap Strategic Partnership | LLC ... . . |New York Life Insurance Company .
PA Credit Program Carry Parent, LLC . .. | Apogem Capital LLC .... . | Ownership.. .|New York Life Insurance Company .
PA Credit Program Carry, LLC . .. |PA Credit Program Carry Parent, LLC . | Ounership.. .|New York Life Insurance Company .
PACIF Carry Parent, LLC . .. | Apogem Capital LLC .... Ownership.. .|New York Life Insurance Company .
PACIF Carry, LLC .. .. |PACIF Carry Parent, LLC Ownership.. .|New York Life Insurance Company .
PACIF GP, LLC . | Apogem Capital LLC .... Ownership.. .|New York Life Insurance Company .

.|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 .

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

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

Private Advisors Coinvestment Fund, LP
PACIF 1 GP, LLC weeerreieieeeieee e
Private Advisors Coinvestment Fund I1, LP ... ..
PACIF 11 Carry Parent, LLC
PACIF II Carry, LLC .
PACIF Il GP, LLC ...

0001489910 ..
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46-1360141 .. 0001562375 .. Private Advisors Coinvestment Fund III, LP . PACIF 111 GP, LLC Ownership .100.000 ...[New York Life Insurance Company . .
..| 46-2548534 .. [UUTUTRTTRT PACIF 111 Carry Parent, LLC ..... .. | Apogem Capital LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|80-0916710 .. PACIF I Carry, LLC .. .. |PACIF 111 Carry Parent, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
............... . PACIF IV GP, LLC ........ . .. | Apogem Capital LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-4247870 0001646588 .. Private Advisors Coinvestment Fund IV, LP ... .. .. |PACIF IV GP, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
I IR . PACIF IV Carry Parent, LLC ... .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-4489053 .. 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 .. PA Middle Market Fund, LP . . |PAMMF GP, LLC ........ . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
............... PASCBF |11 GP, LLC Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
20-4838202 I, LP v | DELLLL PASCBF 111 GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
............... PASCBF IV GP, LLC ... . |..DE..... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
26-1662399 ..| ...coovvveens 0001442524 .. L S ..DE..... PASCBF 1V GP, LLC (0T T N .100.000 ...|New York Life Insurance Company
45-2573409 .. . PASCBF IV Carry Parent, LLC .. DE..... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
..| 45-2591925 .. PASCBF IV Carry, LLC .. . . | PASCBF 1V Carry Parent, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
................................ PASCBF V GP, LLC UV P Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
.................................................................. 45-4078336 .. | .............. [0001537995 .. Vo LP et sree e |22 DB PASCBF V GP, LLC ..eoeveeeereeeeeeeeeeeeneens [OWNEISRIPLccciiiiiiiciiiieiieeeeenn . 100000 .. [New York Life Insurance Company
Private Advisors Small Company Buyout V -
46-1799496 .. [ ....cccveennee 0001576987 .. ERISA Fund, LP ...ooiiiiiiiieieceieeeeces . DE..... PASCBF V GP, LLC .eeeeeveeeiceiieeeeeeeeenne OWNErSNIP..eeeeeeeereeerce e .100.000 ... |New York Life Insurance Company
46-2714292 .. PASCBF V Carry Parent, LLC ... ..DE..... 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 .
............... PASCPEF VI Carry Parent, LLC .... ..DE..... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
47-4523581 PASCPEF VI Carry, LLC .. DE..... PASCPEF VI Carry Parent, LLC ... Ownership .100.000 ...[New York Life Insurance Company .
............... PASCPEF VI GP, LLC ..DE..... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Private
46-4301623 .. 0001595889 .. Equity Fund VI, LP ..DE..... PASCPEF VI GP, LLC Ownership .100.000 ...[New York Life Insurance Company . . NO......
Private Advisors Small Comp:
98-1223903 .. 0001635254 .. Equity Fund VI (Cayman), LP ..CYM... PASCPEF VI GP, LLC Ownership .100.000 ...[New York Life Insurance Company . ... NO......
................................................ PASCPEF VII GP, LLC .. DE..... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company . . NO......
Private Advisors Small Company Private
.................................................................. 47-5430553 .. .............. [0001657189 .. Equity Fund VIT, LP oooceiiiieiiiiiiceieeen | DEe PASCPEF VI1 GP, LLC eeeeeeeveeeeeeeeeeeene. [OUNEISRIP.ccciiiiiiiciiieeeiiceeeenn . 100000 .. [New York Life Insurance Company N0
Private Advisors Small Company Private
................. 98-1286549 .. 0001711424 .. Equity Fund VI (Cayman), LP .... 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 Paren Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCPEF VII1 GP LLC Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Private
.................................................................. 82-2042371 .| eerrvriiiiinn | e, Equity Fund VITI, LP ..eovvieiiiiiiiiiiiiiiieeeeeens | 2L DB, PASCPEF VIIT GP LLC .oeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWNErship...eeeeeeeeeveeeeeeveeevnveenenennnb . 100,000 ... [New York Life Insurance Company . NO......
Private Advisors Small Company Private
................. 98-1417728 .. Equity Fund VII1 (Cayman), LP .. ..CYM... PASCPEF VII1 GP LLC ... Ownership .100.000 ...[New York Life Insurance Company . . NO......
................. 84-1939809 .. PASCPEF IX GP, LLC .. DE..... Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . . NO......
................. 84-1800282 .. PA Small Company Private Equity Fund IX, LP |..DE..... PASCPEF IX GP, LLC ...ceeeeeeeeeeeeeeeeeeeeeeeeee. | OWnErship...eeeeeeeeveeeeeeevvvvevvnenennnnnp . 100,000 ... [New York Life Insurance Company . NO......
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 .
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Cuyahoga Capital Partners |V Management
............................................................................ 264331000 .. | .eeeeeeeriieee | eeveereenennnnnn | eeeeeeeeeeeiieeeeieeeeeeeeeeeees [GrOUP LLC oo [ DB ] o NTALLLLLL [ Apogem Capital LLC ....eeeeeeeiieeieeeeeeeeeeeeee. | OWnership...aeeeeiieiiiiiiiiiiieiiieeeeeeen . 100,000 .. [New York Life Insurance Company ........ N e
Cuyahoga Capital Partners IV Management
............................................................................ 26-4331219 ..| ....oeeeeeee.. |0001514824 .. | ....eiiiiiiiiiiiiiiiiiiieeeneen. | Cuyahoga Capital Partners IV LP ..o [ DE] e e NTAL L [ Group LLC e | Other i}, 0,000 ... [New York Life Insurance Company ........ NO...... 7.
Cuyahoga Capital Emerging Buyout Partners
............................................................................ 26-3698069 .. | 3835342 ..... | ..eeeeeerrereinn | eeeeeeeieiiiiiiiiiieeneeneeneee. [ Management Group LLC ......ooooiiiiiiiiiiiiiiieeeens [ DE] o NTALLLL... [ Apogem Capital LLC ....oeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership....eeeeeeeiiiiiiiiiiiiiieeeeeeeen . 100,000 ... [New York Life Insurance Company ........ N e
Cuyahoga Capital Emerging Buyout Partners LP Cuyahoga Capital Emerging Buyout Partners
.......... ..| 26-3698209 .. (3835351 ..... | .ieerriiiiiennns Management Group LLC ... 0.000 .... |New York Life Insurance Company ...
.......... PA Real Assets Carry Parent, LLC ... Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... PA Real Assets Carry, LLC .....ccccouumnnnnnnnnee PA Real Assets Carry Parent, LLC .. Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... PA Real Assets Carry Parent II, LLC .. | Apogem Capital LLC ........ceeeeeeennns Ownership.. .100.000 ...|New York Life Insurance Company
.......... PA Real Assets Carry Il, LLC ... .. |PA Real Assets Carry Parent I, LLC . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... PA Emerging Manager Carry Parent, LLC . | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... PA Emerging Manager Carry, LLC U PA Emerging Manager Carry Parent, LLC ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... . PA Emerging Manager Carry Parent II, LLC .... |..DE.....|......NIA....... [ Apogem Capital LLC .................eeeeeeeeeeee. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 82-2884836 .. PA Emerging Manager Carry I1, LLC ..... .. |PA Emerging Manager Carry Parent II, LLC . |Ownership.. .100.000 ...|New York Life Insurance Company
.......... RIC I GP, LLC .evvvvvrvniiiinnnne .. | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-4146929 .. Richmond Coinvestment Partners |, LP . .|RIC I 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 ...
.......... 47-4511149 RIC I Carry, LLC «ooeeeeeeiiieiees RIC | Carry Parent, LLC ............cevvvveeeen. | Ownership.. .100.000 ...[New York Life Insurance Company ...
......................... PASF V GP, LLC ...ovvvvernnnnnnnns .. | Apogem Capital LLC ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-4252449 Private Advisors Secondary Fund V, LP .. |PASF V GP, LLC .. . | Ownership.. .100.000 ...|New York Life Insurance Company
......................... PASF V Carry Parent, LLC ..... . | Apogem Capital LLC ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... ...| 47-4498336 .. PASF V Carry, LLC .oooeeeeiieiiieee PASF V Carry Parent, LLC .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ..| 84-3310049 .. PASF VI GP, LLC Apogem Capital LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 84-3090059 .. PA Secondary Fund VI, LP .. |PASF VI GP, LLC .... Ownership.. ..|New York Life Insurance Company
.......... PA Secondary Fund VI Coinvestments, LP . .. |PASF VI GP, LLC . Ownership.. ..|New York Life Insurance Company
.......... PA Secondary Fund VI (Cayman), LP .. . |PASF VI GP, LLC .... Ownership.. ..|New York Life Insurance Company
.......... PARAF GP, LLC ..vvvvrveeiineiiiiiiiiiiiiiiiiiiiiiaee Apogem Capital LLC Ownership.. ..|New York Life Insurance Company ...
.......... Private Advisors Real Assets Fund, LP PARAF GP, LLC . [Ownership.. ..|New York Life Insurance Company ...
.......... PARAF Carry Parent, LLC .... . | Apogem Capital LLC Ownership.. ...|New York Life Insurance Company
.......................... PARAF Carry, LLC PARAF Carry Parent, LLC .............ceeeveeeen. | Ownership.. ...|New York Life Insurance Company ...
.......................................................... PASCCIF GP, LLC Apogem Capital LLC ............eeeeeeeeeeeennnnn. | Ounership. .|New York Life Insurance Company
Private Advisors Small Company Coinvestment
............................................................................ 47-5230804 .. | .....coeeeeen. 0001660017 .. | eeeerreiiiiiiiiiiiiiiiiieeeeeenn [FUN, LP s | DEeeit] e NTAGLL L [PASCCIF GP, LLC e | OWNETShiP.aaiiiiieiiiiiiiiiieeveveieeeeennn b . 100,000 ... [New York Life Insurance Company
Private Advisors Small Company Coinvestment
.......... ..[81-4614299 .. 0001691962 .. Fund ERISA, LP WDE ] NTALLLL | PASCCIF GP, LLC ..evveeivieeiieecieeeieeeeee. | Ounership.. .100.000 ... |New York Life Insurance Company ...
......................... PASCCIF Il GP, LLC . ceo | DEe.oii] oo NIA...... [Apogem Capital LLC ..........oeeeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...[New York Life Insurance Company ...
......................... PA Small Company Coinvestment Fund I, LP ... |..DE.....|......NIA....... [PASCCIF Il GP, LLC .........ervvvvvvvvvveenenenne. | Ownership .100.000 ...|New York Life Insurance Company
PA Small Company Coinvestment Fund |1
......................... (Cayman), LP ..ooevvvreveeeeeeeieeeeeeeeeeeeeeeeeeeenns | WCYMo ] oo NIALLL.... [ PASCCIF |1 GP, LLC ......ceeeeeeeeeeeeeeeeee.... | Ownership .100.000 ...|New York Life Insurance Company
.......... I IR PASCCIF Carry Parent, LLC . L DE.....]......NIA....... [ Apogem Capital LLC ............cceeeeeeeeeeeeeee. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 47-5472308 .. PASCCIF Carry, LLC . . |PASCCIF Carry Parent, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... ...| 82-3120890 .. PARAF |1 GP LLC . Apogem Capital LLC ..........ceeeeeeeeeeeeeeennn. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ...| 82-3541209 .. Private Advisors Real Assets Fund Il LP ..... |..DE.....|......NIA....... [PARAF Il GP LLC .............eeeeeeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ...|86-1973380 .. PARAF 111 GP LLC .oeeeeeeeeeeeeeieeeeeeeeeeeeeeeee | W DBt e NTALLL.. [ Apogem Capital LLC .........ccceeeeeeeeeeeeeeeee.. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ..| 86-1678206 .. PA Real Assets Fund III, LP . .. DE.....].....NIA....... |[PARAF Il GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 87-1875231 .. SAF GP LLC . | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... ..|87-1371149 .. Social Advancement Fund, LP . SAF GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 83-2670366 .. Washington Pike GP, LLC ......cevvvevvvveninnnnnnes Apogem Capital LLC ........eeeeeeeeeeeeeeeeeenn.. | Ownership...eeeeeeeeeeeeeneeeeeneneneee....f . 100.000 ... [New York Life Insurance Company
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. 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 . ....N0..
..| 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 .100.000 ...[New York Life Insurance Company . ... No.

New York Life Investment Management

Ownership

NYLCAP Holdings (Mauritius) ..........ccccccene. . Holdings LLC Ownership .100.000 ...[New York Life Insurance Company . ....No.
Jacob Ballas Capital India Private Limited . . |NYLCAP Holdings (Mauritius) . | Ounership.. ..23.300 ....[New York Life Insurance Company . ....N0..
Industrial Assets Holdings Limited ............ NYLCAP Holdings (Mauritius) . Ownership ..28.020 ....[New York Life Insurance Company ........ |....NO
JB Cerestra Investment Management LLP ........ NYLCAP Holdings (Mauritius) ......cccccevvvens (0T T ..12.580 ....[New York Life Insurance Company ........ e N0
New York Life Investment Management
............................................................................ 22-3704242 .| .......ceeee.. |0001103598 .. | ..eeeveverrieieieiinvennnnnnnnn. [NYLIM Service Company LLC .........coevvveeveeeees | DE.....|......NIA....... [Holdings LLC Ownership......coeeeeeeeeeeeeeeeeeeeeennnna} . 100,000 ... |New York Life Insurance Company ........ |....NO....o|.ooes oooee
New York Life
........................... NYL Workforce GP LLC ... .. DE.....]......NIA....... [Holdings LLC ... . | Ownership .100.000 ...[New York Life Insurance Company . N0
New York Life
........................... 52-2206685 .. New York Life Investment Management LLC ......|..DE.....|......NIA....... [Holdings LLC Ownership .100.000 ...[New York Life Insurance Company . N0
NYLIM Fund 1 GP, LLC .eeeevieeiiiiiiiiiieieeeeeeees 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 . .. |New York Life Investment Management LLC ... |Ownership.. ..|New York Life Insurance Company . ....N0..
. 14643807 Workforce Housing Fund | - 2007, LP ........... LDE ] NIA....... WFHG, GP LLC .oeeeeeeeeeeeiiieeeees Ownership ..|New York Life Insurance Company . ... No.

New York Life Investment Management
......................................................................................................................................................... Index1Q Holdings LLC ...........cceeeeeeeeeeeeeeeee. | DE..o | oo NIALLL.... |Holdings LLC ...cccooviiiiiiiiiiiiiiiieeeeeeeeeeee. | Qunership
New York Life Investment Management

.|New York Life Insurance Company ........ N0

02-0811751 .. 0001483922 .. Index!Q LLC Holdings LLC Ownership ..|New York Life Insurance Company . ....No.
..| 02-0811751 .. 0001483922 .. IndexIQ LLC ..... .| IndexIQ Holdings Inc. Ownership.. ..|New York Life Insurance Company . ....NO..
02-0811753 .. 0001415996 .. Index|Q Advisors LLC .. Index|Q LLC Ownership .|New York Life Insurance Company . ...No
New York Life Insurance and Annuity
......................................................................................................................................................... Index1Q Active ETF Trust ............eeeeeeeeeeee. | DB oo NTALLLLLL. | Corporation .....eevevevvvveveieiiieiieeieeeeeeene.. | Qunership ..|New York Life Insurance Company ........ |....NO....o|couun oees
......................................................................................................................................................... 1Q MacKay ESG Core Plus Bond ETF ............... [..DE.....| ...... NIA....... [New York Life Investment Management LLC ... |Ounership ..|New York Life Insurance Company ........ |...NO.....[..... ...
1Q MacKay California Municipal Intermediate
......................................................................................................................................................... ETF oeeieieiieiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeenns | 2 DBt ] e NIALLLL... [ New York Life Investment Management LLC ... | Ownership ..|New York Life Insurance Company ........ |....NO.ooo| e weeee
1Q MacKay California Municipal Intermediate New York Life Insurance and Annuity
ETF ..ot . | Corporation .... .. | Ownership.. ..|New York Life Insurance Company . ....N0..
1Q MacKay ESG High Income ETF ... . [New York Life Investment Management LLC ... |Ownership.. ..|New York Life Insurance Company . ....N0..
1Q MacKay Multi-Sector Income ETF ... . |New York Life Investment Management LLC ... |Ownership.. ..|New York Life Insurance Company . ....N0..
1Q Winslow Focused Large Cap Growth ETF . . [New York Life Investment Management LLC ... |Ownership.. ..|New York Life Insurance Company . ....No..
1Q Winslow Large Cap Growth ETF . . |New York Life Investment Management LLC ... |Ownership.. ..|New York Life Insurance Company . ....N0..
Index|Q ETF Trust .. [New York Life Insurance Company .............. Ownership.. ..|New York Life Insurance Company . ....N0..
1Q 50 Percent Hedged FTSE International ETI . |New York Life Investment Management LLC ... |Ownership.. ..|New York Life Insurance Company . ....N0..
10 500 International ETF . [New York Life Investment Management LLC ... |Ownership.. ..|New York Life Insurance Company . ... N0..
1Q Chaikin US Large Cap ETF New York Life Investment Management LLC ... [Ownership ..|New York Life Insurance Company ........ |....NO
1Q Chaikin US Small Cap ETF ..........cceeeeens New York Life Investment Management LLC ... |Ownership ..|New York Life Insurance Company ........ N0
New York Life Insurance and Annuity
......................................................................................................................................................... 10 Clean Oceans ETF ........cccoeeeeeeevoeeeeeenn | oo DEeeecc [ oot NTALL Lo | Corporation wueeeeeeeeeeeeeeiiiiiiiiiiiieeieeeeaeeens | OUNEISNIP e .. 75.840 L[ New York Life Insurance Company ........ [....NO.....[..... ...
New York Life
........................... 1Q Cleaner Transport ETF ..DE.....]......NIA....... [ Corporation .... . | Ownership ..75.930 ....[New York Life Insurance Company . N0 e
New York Life
......................................................................................................................................................... 10 Engender Equality ETF .......ccoeeeeeeeeeeeeeees | DB [ oo NTALL ... | Corporation .ueeeeeeeeeeeeeeiiiiiiiieiiieeeieaeeeenns | QUNEISNIP. e 0080100 .| New York Life Insurance Company ........ [....NO.....[..... ...
1Q FTSE International Equity Currency
......................................................................................................................................................... Neutral ETF ....ooooeiiiiiiiiie | W DELt | o NTALLL... [New York Life Investment Management LLC ... |Ownership.......ccccoevvvuuvunnnnnnnnnnnnnnp .. 36.500 ....[New York Life Insurance Company ........ |....NO.....|eeeee wonns

......................................................................................................................................................... 1Q Global Equity R&D Leaders ETF ............... [..DE.....|......NIA....... [New York Life Investment M 1t LLC ... [Ownership....ccooeeiiiiinnnneeeinnnnee.. ] .. 76,120 ....[New York Life Insurance Company ........ [...NO.... ... ...




8L'El

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

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
New York Life Insurance and Annuity
......................................................................................................................................................... 1Q Healthy Hearts ETF ...........cccooeeiiiiies [ DB et NTALLLLLL [ Corporation e | OWnership..eeeeec e} ..66.380 ... [New York Life Insurance Company ........ NOL] e
New York Life Investment Management
......................................................................................................................................................... 1Q Candriam ESG International Equity ETF .... [..DE.....|......NIA....... [Holdings LLC ...........cccoiiiiiiiiieeeeaceees | Ounership...eeecc ..} ..91.900 ....[New York Life Insurance Company ........ NOL] e
New York Life Investment Management
.......... 1Q Candriam ESG U.S. Mid Cap Equity ETF ..... Holdings LLC ........cccccoeieeeeiiiiiieeeeeeeee. [ Ownership ..95.130 ....[New York Life Insurance Company
.......... 1Q Candriam ESG US Large Cap Equity ETF ..... New York Life Investment Management LLC ... |Ownership.. ..84.000 ....[New York Life Insurance Company ...
.......... 1Q U.S. Large Cap R&D Leaders ETF . |New York Life Investment Management LLC ... |Ownership.. .95.130 ....[New York Life Insurance Company
.......... 10 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 Ho New York Life Investment Management
.......... International ........cccoeeviiiiiiniiiiiiias Holdings LLC .......evvvvvvvvreviiieiinenenennnnnnnn. | Ownership. .100.000 ...|New York Life Insurance Company
New York Life Investment Management Holdings New York Life Investment Management
.......... Il International .........ccceeeeiiiiiiiis 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 ........... .. | Ounership.. .100.000 ...|New York Life Insurance Company
.......... Tristan Capital Partners Holdings Limited .|CGH UK Acquisition Company Limited ......... |Ownership.. .80.000 ....[New York Life Insurance Company
.......... TIPS One Co-Investment GP Sarl .................. Tristan Capital Partners Holdings Limited |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 ...
.......... EPISO 5 Co-Investment (GP) Sarl .|Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...|New York Life Insurance Company
.......... TCP Incentive Partners (GP) Sarl ..|Tristan Capital Partners Holdings Limited |Ounership.. .100.000 ...|New York Life Insurance Company
.......... TCP Incentive Partners SCSp .... .| TCP Incentive Partners (GP) Sarl ............ |Ownership.. .100.000 ...|New York Life Insurance Company
.......... TCP Co-Investment GP Sarl ........ccccevvvvnnnnes Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TCP Co-Investment SCSp TCP Co-Investment GP Sar| (Luxembourg) .... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP Il 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 Co-Investment LLP Tristan Capital Partners Holdings Limited |Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... EPISO 4 (GP) LLP ooeeeeeeeeiiiii EPISO 4 Co-Investment LLP ...................... | Ownership.. ..16.000 ....[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 Tristan Capital Limited .............cevvveeeen. | Ownership.. ..92.000 ....[New York Life Insurance Company ...
.......... CCP 111 (GP) LLP woveeeeeeiiiiiis 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 ... .|CCP 111 Incentive Partners (GP) Limited ... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... Curzon Capital Partners |11 (GP) Limited .... Tristan Capital Partners LLP ................. [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP I11 (GP) LLP Curzon Capital Partners |11 (GP) Limited . |Ownership.. ..99.000 ....[New York Life Insurance Company ...
.......... Curzon Capital Partners IV GP Limited ..|Tristan Capital Partners LLP ................. |Ownership.. 100.000 ...|New York Life Insurance Company
.......... CCP IV (GP) LLP ... .. |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 ......cccceueeneee Curzon Capital Partners IV GP Limited ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 1V SCSP wevvvvevereeeeneeeeeeesveeeeeeaeeeeeeeaeaes Curzon Capital Partners IV GP Limited ..... |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.. .100.000 ...[New York Life Insurance Company ...
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......................................................................................................................................................... EPISO 3 GP LLP ...ueueiiiiiiniiiiinnnn | .GBR..LL) o NIALL..... [ Tristan Capital Partners LLP ................. |Ownership.......ccccoooveivuunnunnnnnnnnnnnp..64.000 ....[New York Life Insurance Company ........ |....NO.....|ceeee oonis
European Property Investors Special
.......... Opportunities 3 LP . EPISO 3 GP LLP ....vvvvvveveneinnvennnnnnnnnnnnnnnn. | Ouwnership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 GP 11 Sarl . ..LUX. .|Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 Student Housing SCSp ... LLUX... EPISO 4 GP Il Sarl Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 (GP) Sarl ... LLUX... Tristan Capital Partners LLP Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 SCSp ... ..LUX. .|EPISO 4 (GP) Sarl ....ccceveeeeenn Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 GP LLP ....eeveeiinnnnnee ..GBR... Tristan Capital Partners LLP Ownership.. .100.000 ...[New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 4 LP ..GBR... EPISO 4 GP LLP ....eeveeeeeiiiiiiiiiiiiinnnnnnnnnnn. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 5 Pool Partnership GP Limited LN ..|Tristan Capital Partners LLP .... Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP 5 Pool Partnership SLP ...... L NJ .| CCP 5 Pool Partnership GP Limited . | Ounership.. .100.000 ...|New York Life Insurance Company
.......... CCP 5 GP LLP (United Kingdom) ..GBR... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Curzon Capital Partners 5 Long-Life LP ....... |..GBR... CCP 5 GP LLP (United Kingdom) ................ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 5 (GP) Sarl ...... ..LUX. .. |Curzon Capital Partners 5 Long-Life LP .... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP 5 LL GP Sarl . ..LUX. ..|Tristan Capital Partners LLP .... . | Ounership.. .100.000 ...|New York Life Insurance Company
.......... Curzon Capital Partners 5 Long Life SCSp . ..LUX. .|CCP 5 LL GP Sarl .ccceeeennnnn . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP 5 Feeder GP Sarl ......ccceeeviiiiieeieieneneen | LUK Tristan Capital Partners LLP . Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 5 Feeder SCSP ....vvvevevvennnnnnnnnnnennnnnnnnnn | LUK CCP 5 Feeder GP Sarl ..........cccceeuvvvnnnnnnnn. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 5 Incentive Partners GP Limited L NJ ..|Tristan Capital Partners LLP .... . | Ounership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 5 Incentive Partners SLP ... LN .|EPISO 5 Incentive Partners GP Limited ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 5 (GP) Sarl LLUX... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 5 SCSp-SICAV-SIF ................. |..LX EPISO 5 (GP) Sarl ........ccceeeeeeeeeeeeeeeeeeee. | Ownership. .100.000 ...|New York Life Insurance Company
.......... EPISO 5 Co-Investment SCSp ... ..LUX... EPISO 5 (GP) Sarl ........cccoveeeeeveuueneeeeenn. [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 ...
European Property Investors Special
.......... Opportunities 6 SCSp-SICAV-SIF ... LUX.... EPISO 6 (GP) 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
.......... TIPS One Incentive Partners GP Limited . L NJ.. ..|Tristan Capital Partners LLP .... Ownership.. .100.000 ...|New York Life Insurance Company
.......... TIPS One Incentive Partners SLP LN .| TIPS One Incentive Partners GP Limited .... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... TIPS One GP Sar!l ..cceeeeeeeeieiiieieieieeeeeeeeeeee | LUK Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Tristan Income Plus Strategy One SCSp ........ |..LUX... TIPS One GP Sarl .......cccceeeuvrvvvvvnvnnnnnnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... TIPS One Alpha Holdings Sarl ......... ..LUX. ..|Tristan Income Plus Strategy One SCSp ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... TIPS One Alpha PV | Sarl .. ..LUX. .. | TIPS One Alpha Holdings Sarl . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... TIPS One Alpha PV Il Sarl . ..LUX. .| TIPS One Alpha Holdings Sarl . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... TIPS One Alpha PV 111 Sarl .. LLUX... TIPS One Alpha Holdings Sarl .................. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TIPS One Co-Investment GP Sarl .................. | ..LUX... Tristan Capital Partners LLP .... . |Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... TIPS One Co-Investment SCSp . ..LUX. .. | TIPS One Co-Investment GP Sarl . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... CCP IV (GP) LLP ... ..GBR. ..|Tristan Capital Partners LLP . Ownership.. .50.000 ....[New York Life Insurance Company
.......... Curzon Capital Partners IV (GP) Limited ..GBR. .|Tristan Capital Partners LLP . Ownership.. 100.000 ...|New York Life Insurance Company
.......... CCP 5 GP LLP ..vevveeeeveeenveevenennnnnennnnennnnnnnns | .GBR.LL Tristan Capital Partners LLP ................. |Ownership.. ..33.000 ....[New York Life Insurance Company ...
.......... CCP 5 Pool Partnership GP Limited .. LN Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 5 Pool Partnership SLP N CCP 5 Pool Partnership GP Limited ........... | Ownership.. .100.000 ...[New York Life Insurance Company ...
Tristan Capital Partners Asset Management
......................................................................................................................................................... Limited ..ooevveeeveeeeeeeeeeeeeneeneeeeneeneennnenennnns | GBR..] oo NIAL..... [ Tristan Capital Partners LLP ................. |Ownership.......cccccoooiiuuunnnnnnnnnnnnnt . 100.000 ... [New York Life Insurance Company ........ |....NO...oofoeee iin
Tristan Capital Partners Asset Management
......................................................................................................................................................... TCP France ....oeeeeeeeeeeeeeeeneeneneneeeeeeeeeeeeeeee [ OB NTAG o [Limited e | OWNEPSAPL e} . 100..000 ... [New York Life Insurance Company ........ [...NO...of.eee ..een
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Tristan Capital Partners Asset Management
......................................................................................................................................................... TCP NL BV e | OBR] U NTA s [Limited s | OWNEPSAPL e ) . 100,000 ... [ New York Life Insurance Company ........ |....NO...of.eee iis
TCP Poland Spolka z ograniczona Tristan Capital Partners Asset Management
.......... odpowiedzialnoscia ..POL... Limited ..ooeveeiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeee. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... TCP Co-Investment (GP) S.a ..LUX. .|Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company

.. | TCP Co-Investment (GP) S.a.r.l. Ownership..
.| TCP Co-Investment (GP) S.&.r.l. . | Ownership..
Tristan Capital Partners LLP ................. Ownership..

TCP Co-Investment SCSp
TCP Incentive Partners SCSp . .
TCP Incentive Partners (GP) S.a.r.l. ......... |..LUX....

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

.......... .100.000 ...[New York Life Insurance Company ...
German Property Performance Partners

.......... Investors Feeder Verwaltungs GmbH .............. |..DEU.... TCP Incentive Partners (GP) S.a.r.l. .......|Ownership.. .100.000 ...[New York Life Insurance Company ...

.......... EPISO 4 (GP) S.4.r. 1. werrrririiriniiiiiiiniiinas Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...

EPI1SO 4 SCSp
EPISO 4 (GP) 11 S.a.r.l. .. LUX.
EPISO 4 Student Housing SCSp ..........ceevennes LUK

EPISO 4 (GP) S.a.r.l. .ccooenee . | Ownership..
.|Tristan Capital Partners LLP . . |Ounership..
Tristan (Holdings) Limited .......cccceeennnns Ownership..

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

.......... Candriam Luxco S.a.r.l. . LLUX... Candriam Group .........ceeevevveeeveeeeeneeennnnnn. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Candriam Luxembourg LLUX... Candriam Group ........eeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership.. ..94.866 ....[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 FRA... Candriam Belgium Ownership.. .. 3.010 .... [New York Life Insurance Company ...
.......... Candriam Monétaire SICAV .. ..FRA... Candriam France . Ownership.. . |New York Life Insurance Company ...
.......... Candriam Monétaire SICAV .. ..FRA.. Cordius CIG Ownership.. . |New York Life Insurance Company ...

Candriam Switzerland LLC ..............cccceeis ..CHE....

.......... Candriam Luxembourg .. . [Ownership.. .|New York Life Insurance Company ...
.......... Candriam GP .. . | Candriam Luxembourg .. . [Ownership.. .|New York Life Insurance Company
.......... KTA Holdco .... Candriam Luxembourg .. . [Ownership.. ..|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... KTA Holdco LLUX... Corporation ... Ownership.. ..|New York Life Insurance Company ...
.......... Kartesia Management SA .. o] LUK KTA Holdco . |Ounership.. ..|New York Life Insurance Company ...
.......... Kartesia UK Ltd. ......oeeeeeeemmeniiiiiiiiiiiiieeeens | .GBR.LLL Kartesia Management SA ... . | Ownership.. .|New York Life Insurance Company ...
.......... Kartesia Belgium .... ..BEL. . |Kartesia Management SA . | Ownership.. .|New York Life Insurance Company
.......... Kartesia Credit FFS ..FRA. . |Kartesia Management SA . | Ownership.. .|New York Life Insurance Company
.......... Kartesia GP 111 o] LUX Kartesia Management SA ... . | Ownership.. .|New York Life Insurance Company ...
Kartesia Credit Opportunities I11 S.C.A.,
.......... SICAV-SIF .| LUX... Kartesia GP |11 Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
Kartesia Credit Opportunities .C.A.,
.......... Kartesia Securities ........oooeeeeeeeeeeeeeeeeeeenns | LUK et NTAC [ SICAV-SIF L. | OwnerShip..eeeeeiiiiiiiiiiiiiiiiieeeeeennnp . 100,000 ... [ New York Life Insurance Company ........ |....NO....o.eee oiis

Kartesia Credit Opportunities
. |SICAV=SIF ............
Kartesia Management SA ...

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

Ownership..
Ownership..

Kartesia Ill Topco S.2.r.l. .
Kartesia GP IV
Kartesia Credit Opportunities

.......... SIF ... Kartesia GP IV Ownership.. .100.000 ...[New York Life Insurance Company ... N e
Kartesia Credit Opportunities IV SCS

.......... Kartesia Securities IV ... | LUK et NTAC [ SICAVSSIF coiiiiiieieieeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..coou| eeee weiis
Kartesia Credit Opportunities IV SCS

.......... Kartesia Securities IV Topco S.?.r.1l. .| SICAVSIF ............ . | Ownership.. .100.000 ...|New York Life Insurance Company

.......... Kartesia Master GP ............cceeeeeeeens . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company

. Kartesia Master GP

Kartesia Credit Opportunities V Feeder SCS
Kartesia Senior Opportunities | SCS, SICAV-

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

......................................................................................................................................................... RAIF eeeeiiieieeeieeeeeeeeeeeeeeeeeeeeeeeseeeneneenennnns | LUK e NTACLLLL [Kartesia Master GP ... | OWnership...eeeeieiiiiiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofoeee iis
Kartesia Senior Opportunities | SCS,
......................................................................................................................................................... KASS Unleveled S.2.1. 1. cooeeeeeieiieeeeeeeeeeeeees | LUK o NTA [ STCAV-RATF e | Ownership..eeiieieeeenn . 100,000 ... [ New York Life Insurance Company ........ |....NO..oofoceee iis

......................................................................................................................................................... KSO | Topco S.2.r. 1. weveeeeeeeeeeeeeeeeeeneeeeennns | LUK o NTALL.. [KASS Unleveled S.2.r 1. ooeeeeeeeeeeeeeeee... | Ownership.....eeeeeeeveennnnnnnnnnnnnee.. b . 100.000 ... [New York Life Insurance Company ........ [...N0.....].c. .....
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.......... Kartesia Credit Opportunities V SCS ........... |..LUX... Kartesia Master GP ..............cccoeeeeunnnnnnn. | Ounership.. .100.000 ...[New York Life Insurance Company ... N0
.......... Kartesia Securities V S.2.r. 1. .o | LUK Kartesia Credit Opportunities V SCS ........ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Cordius .. Candriam Luxembourg .. . [Ownership.. ..12.030 ....[New York Life Insurance Company ...
.......... Cordius .. Candriam Belgium Ownership.. .. 4.850 .... [New York Life Insurance Company ...
.......... Cordius CIG Candriam Belgium Ownership.. ..28.720 ....[New York Life Insurance Company ...
.......... Cordius CIG .| Candriam Luxembourg . [Ownership.. .71.280 ....[New York Life Insurance Company
.......... Index|Q . Cordius CIG . | Ownership.. .. 0.490 .... [New York Life Insurance Company ...
Index|Q Factors Sustainable Corporate Euro
.......... Bond .ooveiiiiiiiiieeeeee | LUK Cordius CIG ... . | Ownership.. ..0.180 .... [New York Life Insurance Company ...
.......... Index|Q Factors Sustainable EMU Equity ....... [..LUX... Cordius CIG ... . | Ownership.. ..13.280 ....|New York Life Insurance Company ...
.......... Index|Q Factors Sustainable Europe Equity ... [..LUX... Cordius CIG ... . | Ownership.. .. 0.390 .... [New York Life Insurance Company ...
.......... Index|Q Factors Sustainable Japan Equity .... [..LUX... Cordius CIG ... . | Ownership.. ..0.160 .... |New York Life Insurance Company ...
Index|Q Factors Sustainable Sovereign Euro
.......... LLUX... Cordius CIG ... . | Ownership.. .. 0.790 .... [New York Life Insurance Company ...
.......... Candriam Absolute Return .. LLUX... Cordius CIG . | Ownership.. .. 0.350 .... [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Bonds ........cceevveeeeeveeeeneeeeeeenennnnns | LUK Corporation ... . | Ownership.. .. 0.210 .... [New York Life Insurance Company ...
.......... Candriam Bonds Capital Securities ..............|..LUX... Cordius CIG . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Bonds Credit Alpha . .. | Corporation . | Ownership.. .20.730 ....[New York Life Insurance Company
.......... Candriam Bonds Credit Alpha .... . | Cordius CIG . | Ownership.. . 0.010 .... [New York Life Insurance Company
.......... Candriam Bonds Emerging Markets ................ Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
Candriam Bonds Emerging Debt Local Currencies
.......... LLUX... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam Bonds Emerging Markets Corporate ... |..LUX... 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.. . 0.020 .... [New York Life Insurance Company
.......... Candriam Bonds International .| Candriam Luxembourg . [Ownership.. . 0.020 .... [New York Life Insurance Company
.......... Candriam Diversified Futures Cordius CIG . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Equities L Corporation ... . | Ownership.. .. 0.090 .... [New York Life Insurance Company ...
.......... Candriam Equities L Cordius CIG ... . | Ownership.. .. 0.040 .... [New York Life Insurance Company ...
.......... Candriam Equities L EMU Innovation .... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam Equities L Meta Globe Cordius CIG . | Ownership.. ..75.050 ....[New York Life Insurance Company ...
Candriam Equities L Risk Arbitrage New York Life Insurance and Annuity
.......... Opportunities LLUX... Corporation ... . | Ownership.. ..18.180 ....[New York Life Insurance Company ...
Candriam Equities
.......... Opportunities ......cceeeevevvenneennnnnnnnnnnnnnnnnns | LUK o NIAGLLLLLL [ Cordius CIG oo, | Ownership .. 0.010 .... [New York Life Insurance Company
New York Life Insurance and Annuity
.......... Candriam GF ...ooevvveeiieiiieeeeeeeeeeeeeeeeeeeeeeeee | Corporation ... . | Ownership.. ..51.140 ....[New York Life Insurance Company ...
.......... Candriam GF .. . | Cordius CIG . | Ownership.. .4.350 .... [New York Life Insurance Company
.......... Candriam GF New York Life Investment Management LLC ... |Ownership.. ..5.520 .... [New York Life Insurance Company ...
Candriam GF AUSBIL Global Essential New York Life Insurance and Annuity
.......... Infrastructure .....ooooeeeeeeeeieieieiiiiniieeeeeenn [WLUK o NTALLLLL | Corporation weeeeeeeeeeeeeeiieieieeevieeveeeeeeee. | Quinership ..89.530 ....[New York Life Insurance Company
Candriam GF AUSBIL Global Essential
.......... Infrastructure .........oeeeeeeeinnnns .. | Cordius CIG . . | Ownership.. .0.020 .... [New York Life Insurance Company .
.......... Candriam GF AUSBIL Global Small Cap . | Cordius CIG .. | Ownership.. . 0.010 .... [New York Life Insurance Company
.......... Candriam GF AUSBIL Global Small Cap ...........[.. New York Life Investment M 1t LLC ... |Ownership.. ..99.990 ....[New York Life Insurance Company ...
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Candriam GF Short Duration US High Yield
......................................................................................................................................................... Bonds ..eeeeviiiiiiiiiiiiiiieeiieiiiieeieeeeeeeeeeeeeee | LUK NTAG [ Cordius CIG e | OWnerShiPL e ) 94,900 ... New York Life Insurance Company ........ |...NO.....f.c .ein
New York Life Insurance and Annuity
......................................................................................................................................................... Candriam GF US Corporate Bonds .................. |.LUX.oou] oo oo NTAC.oo [ Corporation .oooeeeeeeeeieieiiiieeieeeeeeeeeeeeeeee. | Ownership...eeeeeiiiiiiiieeeeeen . 100,000 ... [New York Life Insurance Company ........ |....NO....of.eee weie
New York Life Insurance and Annuity
......................................................................................................................................................... Candriam GF US High Yield Corporate Bonds ... |..LUX....]......NIA....... [Corporation ...........oeeeeieeiieeieeeeeeeeeeeeee. | OWNErship. .. 37,170 L. New York Life Insurance Company ........ |....NO..ooceeee iis
......................................................................................................................................................... Candriam GF US High Yield Corporate Bonds ... |..LUX..........NIA....... [Cordius CIG ........cceeeeeeereeeeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeeiiiiiiiiiiiiiiiiiiienennennnp .. 0.020 ... [New York Life Insurance Company ........ |....NO.....|.eee onns
New York Life Insurance and Annuity
.......... Candriam Impact One ...cooevvvveeeeeeeeeeeeeeeeeenn [ Corporation OWnership.....cceeeeeeeeeeeeeeeeeeeeeeennnnn} .. 30.620 ... New York Life Insurance Company

.......... Candriam L Cordius CIG ... . | Ownership.. .. 0.070 .... [New York Life Insurance Company ...
.......... Candriam L Dynamic Asset Allocation .. .| Cordius CIG . | Ownership.. . 4.560 .... [New York Life Insurance Company

.......... Candriam L Multi-Asset Income & Growth ....... [.. Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam L Multi-Asset Premia . Cordius CIG ... . | Ownership.. .. 0.030 .... [New York Life Insurance Company ...

Cordius CIG ...
Candriam M Global Trading Cordius CIG ...
Candriam M Impact Finance . .. | Cordius CIG
Candriam M Multi Strategies ............cccceunne. LUX.... . Cordius CIG

Candriam M . | Ownership..
. | Ownership..

. | Ownership..

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

.......... . | Ownership.. . |New York Life Insurance Company ...
.......... Candriam Multi-Strategies Candriam Belgium ... Ownership.. ..|New York Life Insurance Company ...
.......... Candriam Multi-Strategies . .| Candriam France .... . |Ounership.. ..|New York Life Insurance Company
.......... Candriam Multi-Strategies . .. | Candriam Luxembourg . [Ownership.. ..|New York Life Insurance Company
.......... Candriam Multi-Strategies . .| Cordius CIG ... . | Ownership.. . |New York Life Insurance Company
.......... Canrdriam Risk Arbitrage Cordius CIG . | Ownership.. ..|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Sustainable Corporation ... . | Ownership.. . |New York Life Insurance Company ...
.......... Candriam Sustainable Bond Global ... . Cordius CIG ... . | Ownership.. . |New York Life Insurance Company ...
Candriam Sustainable Bond Global Convertible
...................................................................... Cordius CIG ..ccoeeeeeeeeeeeeeeeeeeeeeeeeeeeeennnnn. | Ouwnership. . |New York Life Insurance Company
New York Life Insurance and Annuity
.......... Candriam Sustainable Bond Impact ... .. | Corporation . | Ownership.. ..|New York Life Insurance Company
.......... Candriam Sustainable Bond Impact ... - . | Cordius CIG . | Ownership.. . |New York Life Insurance Company
.......... Candriam Sustainable Equity Future Mobility Cordius CIG . | Ownership.. . |New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam World Alternative ... Corporation ... . | Ownership.. ..|New York Life Insurance Company ...
.......... Candriam World Alternative ... Cordius CIG . | Ownership.. . |New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam World Alternative Alphamax ........... Corporation ... . | Ownership.. ..|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 .. . | Ownership.. . |New York Life Insurance Company
.......... Cleome Index Global Equities ... .|Cleome Index .. . | Qunership.. . |New York Life Insurance Company
.......... Cleome Index World Equities Cleome Index Ownership.. . |New York Life Insurance Company ...
.......... Paricor Cordius CIG ... . | Ownership.. . |New York Life Insurance Company ...
.......... Paricor Patrimonium ... Cordius CIG . | Ownership.. . |New York Life Insurance Company ...
New York Life Investment Management
.......... Ausbil Investment Management Limited . Holdings Il International . | Ownership.. ..|New York Life Insurance Company ...
.......... Ausbil Australia Pty. Ltd. ........ . |Ausbil Investment Management Limited . | Ownership.. .|New York Life Insurance Company
.......... Ausbil Asset Management Pty. Ltd. . |Ausbil Investment Management Limited . | Ownership.. ..|New York Life Insurance Company
.......... Ausbil Global Infrastructure Pty. Limited ... [.. Ausbil Investment Management Limited Ownership.. ..|New York Life Insurance Company ...

Ausbil Investment Management Limited Employee
......................................................................................................................................................... Share Trust ...cooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | LAUS.LLL) Lo NIAL...... [Ausbil Investment Management Limited ....... | Ownership........ccccooeuuuvuunnnnnneen.p. 100.000 ... [New York Life Insurance Company ........ [...N0.....].c. .....
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New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil IT - Ausbil Global SmallCap Fund ..... |..AUS....]......NIA....... [Corporation .......ccccoeeenriieiiniinnne | OWNErship. .} ..29.390 ....|New York Life Insurance Company ........ N e
New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil IT Ausbil Long Short Focus Fund ..... |..AUS....]......NIA....... [Corporation .......ccccoeereniieiiiiine | OWnership. .o} .. 100170 ... |New York Life Insurance Company ........ N e
New York Life Investment Management
................. 56-2412827 .| .eeveriiieees NYLIFE Distributors LLC . Holdings LLC . | Ownership .100.000 ...|New York Life Insurance Company
... | 3663273 ..... Huntsville NYL LLC ..... .. [NYLife Real Estate Holdings, LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company
4 .| ... REEP-IND Continental NC .. [NYLife Real Estate Holdings, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
..| 46-3561738 .. LRC-Patriot, LLC ........... .. |REEP-IND Continental NC LLC . . | Ounership.. ..}..93.000 ....|New York Life Insurance Company
..| 35-2496884 .. REEP-LRC Industrial LLC . .. |LRC-Patriot, LLC .......... . [Ownership.. ..}.100.000 ...|New York Life Insurance Company
REEP-IND Forest Park NJ LLC .. [NYLife Real Estate Holdings Ownership.. ..}.100.000 ...|New York Life Insurance Company
FP Building 4 LLC .......... .. | REEP-IND Forest Park NJ LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
FP Building 1-2-3 LLC . .. | REEP-IND Forest Park NJ LLC . . | Ounership.. ..}.100.000 ...|New York Life Insurance Company
FP Building 17, LLC . .. | REEP-IND Forest Park NJ LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
FP Building 20, LLC . .. | REEP-IND Forest Park NJ LLC . . | Ounership.. ..}.100.000 ...|New York Life Insurance Company
FP Mantua Grove LLC . .. | REEP-IND Forest Park NJ LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
FP Lot 1.01 LLC ... .. | REEP-IND Forest Park NJ LLC . . | Ounership.. .100.000 ...|New York Life Insurance Company
REEP-IND NJ LLC .. [NYLife Real Estate Holdings, Ownership.. ..|New York Life Insurance Company
NJIND JV LLC ....... .. |REEP-IND NJ LLC Ownership.. ....|New York Life Insurance Company
NJIND Hook Road LLC . .. [NJIND JV LLC ... Ownership.. ...|New York Life Insurance Company
NJIND Bay Avenue LLC ... .. [INJIND JV LLC ... Ownership.. ..|New York Life Insurance Company
NJIND Bay Avenue Urban Renewal LLC .. [NJIND JV LLC ... Ownership.. ..|New York Life Insurance Company
s NJIND Corbin Street LLC ........... . [NJIND JV LLC ... Ownership.. ..[New York Life Insurance Company
46-2951535 .. REEP-MF Cumber land TN LLC NYLife Real Estate Holdings, LLC . Ownership ..|New York Life Insurance Company
20-1807159 .. Cumber land Apartments, LLC .... REEP-MF Cumber land TN LLC . | Qunership ...|New York Life Insurance Company
. s REEP-MF Enclave TX LLC . [NYLife Real Estate Holdings, LLC . Ownership.. ...|New York Life Insurance Company
REEP-MF Marina Landing WA LLC ... NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company
REEP-SP Marina Landing LLC .... REEP-MF Marina Landing WA LLC Ownership ..|New York Life Insurance Company
REEP-MF Mira Loma Il TX LLC . |NYLife Real Estate Holdings, LLC . Ownership.. ..|New York Life Insurance Company
Mira Loma II, LLC REEP-MF Mira Loma |l TX LLC Ownership ..|New York Life Insurance Company
REEP-MF Summitt Ridge CO LLC .... NYLife Real Estate Holdings, LLC .... Ownership ...|New York Life Insurance Company
REEP-MF Woodridge IL LLC ... . [NYLife Real Estate Holdings, LLC . Ownership.. ...|New York Life Insurance Company
REEP-OF Centerpointe VA LLC .. NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company
Centerpointe Fairfax Holdings LLC .... REEP-OF Centerpointe VA LLC Ownership ..|New York Life Insurance Company
REEP-OFC 575 Lex NY LLC . |NYLife Real Estate Holdings, LLC . Ownership.. ..|New York Life Insurance Company
REEP-OFC 575 Lex NY GP LLC NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company
Maple REEP-OFC 575 Lex Holdings LP REEP-OFC 575 Lex NY GP LLC ... Ownership ....|New York Life Insurance Company
Maple REEP-OFC 575 Lex Owner LLC .. . | REEP-OFC 575 Lex NY GP LLC ... Ownership.. ....|New York Life Insurance Company
REEP-RTL SASI GA LLC NYLife Real Estate Holdings, LLC Ownership ..|New York Life Insurance Company
REEP-RTL Bradford PA LLC NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company
REEP-OFC Royal Centre GA LLC . . |NYLife Real Estate Holdings, LLC . Ownership.. ..|New York Life Insurance Company
REEP-RTL CTC NY LLC NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company
REEP-OFC 5005 LBJ Freeway TX LLC .. NYLife Real Estate Holdings, LLC .... Ownership ....|New York Life Insurance Company
5005 LBJ Tower LLC . | REEP-OFC 5005 LBJ Freeway TX LLC . . [Ownership.. ....|New York Life Insurance Company
. s REEP-OFC/RTL MARKET ROSS TX LLC ................ NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company
37-1842612 .. MARKET ROSS TX JV LLC REEP-OFC/RTL MARKET ROSS TX LLC .. Ounership ..|New York Life Insurance Company

..[61-1808552 ..

36-4852864 ..
32-0511592 ..

MARKET ROSS TX GARAGE OMNER LC .
MARKET ROSS TX OFFICE OIINER LLC
MARKET ROSS TX RETAIL OMNER LLC

. | MARKET ROSS TX JV LLC

MARKET ROSS TX JV LLC
MARKET ROSS TX JV LLC

. [Ownership.

Ownership
Ownership

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

Insurance Company .
Insurance Company .

Insurance Company
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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) *
REEP-OFC Mallory TN LLC . NYLife Real Estate Holdings, LLC ............ Ownership .|New York Life Insurance Company . ....No.
3665 Mallory JV LLC . .. | REEP-OFC Mallory TN LLC Ownership.. ..|New York Life Insurance Company . ....N0..
REEP-OFC Water Ridge NC LLC .. [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
REEP-OFC 2300 EMPIRE LLC ... .. [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
. s REEP-MF Wynnewood PA LLC .. [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
30-1018932 .. Wynnewood JV LLC .........c.... .. | REEP-MF Wynnewood PA LLC ......... . | Ownership.. .|New York Life Insurance Company . ....N0..
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 . . | Ownership.. ..|New York Life Insurance Company . ....N0..
501 Fayetteville Owner LLC . .. | 501 Fayetteville JV LLC ....... Ownership.. .|New York Life Insurance Company . ....N0..
REEP-MU SOUTH GRAHAM NC LLC .. [NYLife Real Estate Holdings, LLC . . | Ownership.. ..|New York Life Insurance Company . ....N0..
401 SOUTH GRAHAM JV LLC . .. | REEP-MU SOUTH GRAHAM NC LLC . . | Ounership.. ..|New York Life Insurance Company . ....N0..
401 SOUTH GRAHAM OWNER LLC . .. [401 SOUTH GRAHAM JV LLC ....... Ownership.. .|New York Life Insurance Company . ....NO..
REEP-IND COMMERCE CITY CO LLC ... .. [NYLife Real Estate Holdings, LLC . . | Ownership.. .|New York Life Insurance Company . ....No..
REEP-BRENNAN COMMERCE CITY JV LLC .. |REEP-IND COMMERCE CITY CO LLC .. . | Ownership.. ..[New York Life Insurance Company . ....NO..
REEP-MF ART TOWER OR LLC ...... . |NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
REEP-WP ART TOWER JV LLC REEP-MF ART TOVER OR LLC Ownership ..[New York Life Insurance Company . ....No
......................... REEP-OFC Mass Ave MA LLC NYLife Real Estate Holdings, LLC .... Ownership .|New York Life Insurance Company . ....No.
..| 85-3570605 .. REEP-MF FARMINGTON IL LLC . [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
85-3582543 .. REEP-MARQUETTE FARMINGTON JV LLC .. REEP-MF FARMINGTON IL LLC . | Ownership ..[New York Life Insurance Company . ....NO
.......... 85-3602362 .. REEP-MARQUETTE FARMINGTON OWNER LLC .... REEP-MARQUETTE FARMINGTON JV LLC . Ownership .|New York Life Insurance Company . ....No
..| 87-2888368 .. REEP-MF BELLEVUE STATION WA LLC ... . |NYLife Real Estate Holdings LLC .. . | Ownership.. .|New York Life Insurance Company . ....N0..
87-2917401 .. REEP-LP BELLEVUE STATION JV LLC REEP-MF BELLEVUE STATION A LLC Ownership ..[New York Life Insurance Company . ....No
REEP-HINES ENCLAVE POINT AZ LLC NYLife Real Estate Holdings LLC Ownership .|New York Life Insurance Company . ....No.
REEP-HINES ENCLAVE POINT JV LLC . | REEP-HINES ENCLAVE POINT AZ LLC .. Ownership.. ..[New York Life Insurance Company . ... NO..

87-2917401 ..

REEP-MF WILDHORSE RANCH TX LLC ....

REEP-WP WILDHORSE RANCH JV LLC .........cecce.e. .

NYLife Real Estate Holdings LLC
REEP-MF WILDHORSE RANCH TX LLC ...eeeueennees

Ownership
Ownership

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

Explanation

Contractual Client - Madison Capital Funding LLC, an indirect wholly owned affiliate of the Company, has contractual CONtrol Of This ENTity's 10AN POrEfOli0. tiiiiiiiiiiiiie ittt ettt ettt ettt e sttt e bt e e be e e sate e e st e e eabe e e 4aE et e st e e oabe e e 4a ket o8t e e oo ket e 4n ke e oAbt e e oo ket e 4a bt e oo st e e ea b e e e an b e e e bt e e enbe e e anbeeeanbeennbaeesnbeennne

...| 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. ...eiiiiiiiiiiiiiiii ittt e e bt e st e e st e e e beeesnbeeeantee s
..| 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 Corporation.
.| Control of this entity is pursuant to an investment management contract with Apogem Capital LLC, or affiliate, not through ownership of voting interests. ....cccccoiiiiiiiiiiiiiii s
..| 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 JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
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. .............. NO

YES

AUGUST FILING

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

Explanation:

Bar Code:

IR

9 1 5 9 6 2 0 2 3 4 9 0 0
U

9 1 5 9 6 2 0 2 3 3 6 5 0
I ||| {1111
XXXV [Document Identifier 445]

9 1 5 9 6 2 0 2 3 4 4 5 0
et e cosaassoaneecamn e | AR DR
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 1 5 9 6 2 0 2 3 4 4 1 0
eS| [ AR
Actuarial Guideline XXXVI [Document Identifier 448]

9 1 5 9 6 2 0 2 3 4 4 8
eS| [N ARRR R
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

9 1 5 9 6 2 0 2 3 4 4 9 0
roperssenergrerpen amacerer e ot AR RN KLV

g 1 5 9 6 2 0 2 3 7 0 0 0
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Amount due for undelivered SeCUrities ... e 32,299 | 32,228 | [ B N
2597. Summary of remaining write-ins for Line 25 from overflow page 32,299 32,228 71
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, Deferred gains [1ability .ottt n s ene s [eresesennenenenas 4,148,348 |......ocooe. 4,767,697
2505.  Other payable ..o 3,756,272 |... (1,186,832)
2506. Reserves required on certain group annuity separate aCCoUNts ..o [ 806,283 |
2597. Summary of remaining write-ins for Line 25 from overflow page 8,710,903 3,580,865
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. MiSCEIIANBOUS INMCOME .......eevevvreececececieiete ettt ettt s st es s eas s s sesesesessananns |oreseseseseseanaens 1,377,283 | (677,094)|................. (3,137,599)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,377,283 (677,094) (3,137,599)
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

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

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

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

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

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

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

8. Deduct CUITENt YEAI'S AEPIECIAtION .........cveueieeeieeiietesietetetes et et e et ese e et se e ese e eseseesese et esesese s esessesessesessesesseseseesennssesessennne |ooeseseseneneieas 1,141,426 | 2,282,852

9. Book/adjusted carrying value at the end of current period (LINes 1+2+3+4-5+6-7-8) ........cceovrurueurureeinininieieeeieeeeesesieeeeeees |oosesisennnens 92,307,564 |......cevenee 93,448,990
O TR =Y W Tx 3 o] =1 Mg ToT g P=Te a1 1=Yo IR= Ty 4o U g1 S RO PEUS KOOSR
11.  Statement value at end of current period (Line 9 minus Line 10) 92,307,564 93,448,990

SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar .............cccccueueveeevcerveveeieeessieveienns [receeeeeas 15,544,213,510 |......... 14,314,663,800

2. Cost of acquired:

2.1 Actual cost @t iMe OF ACQUISITION .......c.oueeeieeieeeeeeeeeeee ettt s s e s eeeaeseeseseseseseasensennannnanan |oeeseseeenenens 555,445,464 |............ 2,365,911,572
2.2 Additional investment made after CQUISITION ..............ccceueviieeeieeeeeeeet s e st eeeeeees st eesae e sesessenesessesessesesesssnesanssnsnsens |oeesesessnnnens 119,468,002 |................ 265,721,827

3. Capitalized deferred interest and other ............. [ FO 10,161,645 |................... 7,149,765

4. ACCTUAI OF QISCOUNL ...ttt sttt a ettt s et et s ae s e s e s s s e aeses s sanseses s s s s sesesesssnsssssesessnansssesas [eoesscicicieeennas 4,701,868 |................. 10,204,945

5. Unrealized valuation INCrEASE (AECTEASE) .......c...iuiviueuerereririiisistetetesesesessesessesesesesesesessssssesesesesesese st ssssesesesesesesessssssssesesesesansans [oessmesesessseaeaeiesneneneasnns [oeueeeueieiennas 3,575,000

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

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............oocooeveieneienenienenes foovene e
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cccviririririiieieieieieee st ss e [eoeseieeenenenenas 2,773,172 oo 12,299,281
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 15,533,659,057 |... 15,544,213,510
12, Total valuation @lIOWENCE ..........cc.oiiiiiiiee ettt ettt e ae et e et et e e e e e e e et e eareenn e
13.  Subtotal (Line 11 plus Line 12
14.  Deduct total NONadMIttEd @MOUNTS .........oiiiiiiiii ettt a e eae e ae e a e e e e e b e e b e et e et e eaeeeaneeseenas [sseessenseesseesse et e et e et e ets [oteeteete et e et e e e sae e
15.  Statement value at end of current period (Line 13 minus Line 14) 15,533,659,057 15,544,213,510

SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DecembEr 31 Of PriOr YEAI ..........cc.ceieueieierieieiesieeiesesieseieseeesessssese st esessesessesesaesessesesessennssenes |eoeieeseens 3,316,159,880 |............ 3,120, 163,858

2. Cost of acquired:

2.1 Actual cost at tiMe OFf @CQUISTHION ........ccveuiieuiieiiieieieieee ettt sess e et se e ese et eseesesessesessesesesessesennens [eesesesseneinans 112,267,133 |.ococee. 690,904,852
2.2 Additional investment made after acquisition . U 135,056,616 |................ 162,957,835

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

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

5. Unrealized valuation INCrEASE (AECIEASE) ..........cc.cueiiueriiieriiietesieteseetetstesestesestesessesessesessesessasessasessasessssesessessssesessesessesansssenssses [oeeseseeseieanenes (9,395, 777) v 28,060,383

6. Total gain (I0SS) ON QISPOSAIS .......c.c.eieiieieeeeeeeeeeeeee et tete ettt et e ettt esesea e s s s st et esesessasassssasesesesesessasnsesesesesesnas |oeeeseseseeeeeeeaeaeeaes 1,222 |... ...45,057,215

7. Deduct amounts received on disposals . e el 47,207,521 |................ 635,476,297

8. Deduct amortization of premium and depreciation .................. i e 26,524,284 |............... 50,959,270

9. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............cuiueueuruiiniriririeieieieieeesesesisieieeeseee s sesesenessnnenns |oosssssenanannnns 10,031,611 [ (18,333,939)
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cceriririrririeueieiininereseeieeeee et sesnnes [eoseeninienannns 29,265,682 |......coene.. 26,228,987
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..3,461,123,198 |... ..3,316,159,880
12.  Deduct total nonadmitted @mMOUNLS ..........cc.ooveeveeveeeeeeeeeeeeeeeeee e IO 8,227,538 |.cocoeen 4,551,627
13.  Statement value at end of current period (Line 11 minus Line 12) 3,452,895,661 3,311,608,252

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

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

2. Cost of bONAS aNd STOCKS ACQUITEM ...........cuecviuiueeieeeeeeeeeeeeete ettt e et et e et ea et es et es st eseeses e e eseaeeseseeseasesensasennans [eeeesenens 11,218,134,3% |.......... 20,267,778,716

3. ACCTUAN OF GISCOUNL ......voveieieecee ettt st s s s s e s e s s s s e s es et sasaese s s s sasses et s s sansssesesssasananas [osseenacacicees 99,921,354 |................ 159,813,211

4. Unrealized valuation iNCrEaSe (AECIEASE) ............cevivivieiueueriiieseesesesesssessssetesesssessssesese s et s sssesesesssessssesesessssssssesesessssnsssesesesssanns [eossacsceseenanas 40,065,834 |.............. (254,278,613)

5. Total gain (Ioss) on disposals ............cccceevrererverererenenns ... 12,366,665 |... 22,605,660

6. Deduct consideration for bonds and stocks disposed of . e 5,806,903,932 |......... 17,013,427,281

7. Deduct amortization of premium ...........c.cccceeeveveeereeeeeeeeeennes [ FO 36,080,028 |................ 76,788,621

8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..............c.cvoveeiuiveveieieeieeteieieeeeeesese e essae e nsaeae s enasaeas[eceeseessenacans 166,872,155 |.............. (357,914,366)

9. Deduct current year's other than temporary impairment FECOGNIZEM ............c.ccveueviveiiiieriereieieeeeesie e esssae e ssnaes [oeeeeescaceceees 33,302,984 |......cocove. 86,738,776
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............cccoovvvvieverereeeiees [eevcicieiiienns 2,108,664 |... ... 38,604,913
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceurririririerereeeeeeseieeeeenes feeeeeeen 100,764,941,653 |.......... 95,101,759,526
12.  Deduct total NONadMIttEd @MOUNTS .........ooiiiiiii et eae e e e e e e e e e e b e e b e e s e et e eseeeaneesnenae [sseensesssesseesse et e et e eteets [obeeteete et e et e e e eae e
13.  Statement value at end of current period (Line 11 minus Line 12) 100,764,941,653 95,101,759,526
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1

Book/Adjusted 2 ’ ¢ Book/Asdjusted Book/,fdjusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T (8) ceiiiiitee bbbt be s e 62,852,309,467 |........... 23,713,462,193 |.......... 23,493,597,060 |................ 291,567,436 |.......... 62,852,309,467 |........... 63,363, 742,036 [....cvcvevrereeecenrnncreeines forerenens 62,674,135,959
2. INAIC 2 (@) ceeneeeeeeteeetet ittt b bbb ek bbb e R £ h R e bt e bt et b ettt et bttt nnene s e 34,909,768,233 |............ 2,383,439,190 |........... 2,411,435,889 |............. (126,610,550)|........... 34,909,768,233 |.......... 34,755,160,984 |.....oovvieiiriiniriis [ 33,234,271,021
3. INAIC 3 (8) coeieeeietiieiie ettt ettt bbb s et bbbk st et s ettt s s et et s s besesene e e ns s s s nens |ee e nenenis 2,442,618,642 |.....coc.e. 177,220,867 |..c.ccoveeeene 83,335,183 |....ccevvee (57,459,660)|............ 2,442,618,642 |........... 2,479,044 ,666 |..........coceeeerrrreenns [ 2,412,617,176
4. INAIC 4 (@) ceeeeeeeteeete etttk e b kbt bt b e bt b et e et et ettt et et et s 1,705,833,820 |............... 205,168,501 [.....ccevvennee 56,743,781 |.cccvvrrinnne (50,828,369)|............ 1,705,833,820 |............ 1,803,430, 171 e [ 1,669,400, 389
5. NAIC B (8) ettt [ 229,876,627 |.......cocevennne. 3,045,132 [ 8,304,191 | 67,373,203 |.......ccoen. 229,876,627 |....cccccec.... 291,990, 771 oo [orerereeieiens 238,377,535
B, INAIC B (@) vttt ettt b bt e bbbt b b bk h bbbt bt bt bt et e ettt 84,750,594 16,783 19,431,054 3,759,362 84,750,594 69,095,685 30,139,389
7. Total Bonds 102,225, 157,383 26,482,352,666 26,072,847,158 127,801,422 102,225, 157,383 102,762,464,313 100,258,941,469
PREFERRED STOCK
8. NAIC T bbb bbb bbbttt [rre e s 83,414 | [ 154 | 1,320 | 63,414 | 64,580 |....oooieeeeerrreeernne [ 69,323
9. NAIC 2 et b e h R bR e b bt e bt bt bt bt b sttt nae bt et e enens [rrerenn s 15,186,689 [.....oviivieirieierien [ [ (147,704) ..o 15,186,689 |.....coccvnvee 15,038,985 | .o oo 15,069,052
L (O N 72 (@< T OO p OO SO OO O OO VOO NSO UEUP TR UOTPO O SOUR NOORRRUTPRR SRR
T1. NAIC 4 ettt ettt ettt s et et a et e e ket R et R e n e R e aeeRe Rt eheReeaeseesebe s ese s beneeseneesenesaenensesenns [rereetere et nees [oesten e e [ s | [ [oee
12, NAIC 5 oottt ettt ettt s bbbt s et e e 2 s bk R st eee SRRk s Rt s st be ket se sttt e s s netesen [rreeeenener e s et et s teinis [ereeninen e s eannn s [oerese e [erereine e [eee s [ereeeenien s ens[oee st snenenes [
180 INAIC B .ttt b e h b e R e b E b e bt b et et e ettt n et bt enee 28,466,154 288,804 (77,469) 28,466,154 28,099,881 34,080,427
14, Total Preferred STOCK .........ccciiiiiiiiiii et 43,716,257 288,958 (223,853) 43,716,257 43,203,446 49,218,802
15. Total Bonds and Preferred Stock 102,268,873,640 26,482, 352,666 26,073,136, 116 127,577,569 102,268,873,640 102,805,667,759 100,308, 160,271

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo 2,885,999,230 ; NAIC2 $ ooovevveree. 248,449,878 : NAIC3 $ .ooovvveree. 13,461,738 NAIC4 $ oo P NAICSE $ e P NAICE $ v



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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 494,540,730 XXX 483,096,004 1,557,901 47,713
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCembEr 31 Of PriOr YEAI ..........ccc.cerieueieieieieiesieieietesieseseeseessesessese st esessesessesessesessesesessesnssenes |eoeseesees 2,126,480,871 |....cco...... 198,683,653
2. Cost of Short-term iNVESIMENES ACUITEA .........c.eiuiuieieiiiieieieteieteietese ettt se et et e et ese st ese s esesesessesesessessesessssesesseses |ooeseesesensens 502,596,746 |............ 3,103,789,049
3. ACCTUAD OF QISCOUNL ......eeeeeeeeeeeeee ettt e et e e et e e e et e et e e e e e e e s e e e s eneenseseeeseseneeseneeaseeenneennnnns [oeneereeneennenes 30,492,640 |................ 11,815,122
4. Unrealized valuation iNCIEASE (AECIEASE) .........c.uiiiuiitiii et ete ettt ettt ete e et e teate e et ateateeseaseetesaeeseeseeseeseeseeseeseeseaseaseaseeneesessessessesnens [oeeseeneneseeeeeanenenenee [oeeeeeeeeesieeeeeeeeeeea
Total gain (I0SS) ON GISPOSAIS ........cueuveveieiirietiieteie ettt ettt te et es e etese et esessese st esesesessesessesessesesessesessesessesessesessesessesessnsnnns [eesesensesensesennane (607,417)...ccvene (1,404 ,716)

6. Deduct consideration received 0N DISPOSAIS .............cciuiriiviiiieiiietisieteseetese et st et st esssaesesaese st sessesessssessssessssessssesessesessesesssanes [oersesesnene 2,164,405,480 |............ 1,186,397,566
7. Deduct amOortization OF PrEMIUM ...........c.ciiiiuiriitiiiteestetestete st e s et et be e st esestesessesesaesessesessesessesessesessssessssesessessssesessesessesessnsannan |oeesensesenseseneaseneas 16,631 | 4,671
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccuiiiiiieiiiiiiac e s sreesree s [oseesiie s sns oaesiesee s e
9. Deduct current year’s other than temporary impairment reCoOgNIZEA ...............coooiiiiiiiiiiii e [ oo
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9) .........cccecerieirieriieiiieieeeeeeiee e [eeeeeneneend 494,540,729 |............ 2,126,480,871
11.  Deduct total NONadMItEEd @MOUNLS ..ottt e et e e e e e e e e e e nenes [sremteaeenneee e e neeneenennnes [eeeeeeee e e e e
12.  Statement value at end of current period (Line 10 minus Line 11) 494,540,729 2,126,480,871
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiN€ 10, PHIOT YEAI) ........c.ccveveererueueiieieeescaesesesssssssaesesesessssssesesssesssssesessssssssssesesessssnsssesasans | seessssssses 1,033,683,988
Cost Paid/(Consideration RECEIVEA) ON AAAIIONS .............c.cveveiiieieieeieieiiiecietete ettt ae s et s et s s s s esese s ssssesese s s ssssssesesesessssssssesssssnsnanses | £atstsesesssienes 85,079,156
Unrealized Valuation INCrEASE/(AECIEASE) .............cuoveurueueieieeeseeetesesssasaese st ssssssese s s sssaesese s ssssssssese s s s sssss e st s s s aesese s s s s ssses s s s s sesesesssnansssesesssans teessssssiesanas (2,189,954)
SSAP NO. 108 AGJUSTMENTS ......teitiiitietieie ettt a e he e bt b e e E e e bt e bt e e e e oot £ e He e eh e e 1h e e £ H £ e b e e bt e b e et e ea et e es e ees e nbe e ebe e e b e e nb e e bt e bt eneean e e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiieiecteteieeeeeetcae et et eeese et e st s s e st et e s ess s s ebesesssenssa et e st ss s s ss et et et sssnseaebe s s snssssse s st snsnsesesasassssnsetesananes eastssiesena (223,684,232)
Considerations received/(Daid) ON tEIMINALIONS .............cceveieiireeeeteieiecee et s e sttt ssesese st s s s s et et s s s sasse s s s sassesese s s ssssssesessssasassesesssssnanansans | eatssssesena (203,850,867)
AATIOTHZATION ...ttt s s s e e e e e e e s s e s e s s e bbbttt ntene Seeneesnenees (1,106,490)

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4+5-6+7+8+9) .........cocvimiuiueieiiieceeeeieieeseeeese e senns aeeeseassses 1,095,633,334
(DTt [ Ter g ToTgEoTo [T i (=To I EoT T PPN
Statement value at end of current period (LiNe 10 MINUS LINE 1) ......oviiuiuouiiiiieeecteteiee ettt st sae et ss bbb ss s s bt esesensssebesessnsnssaesesans | eeaeiesenas 1,095,633,334

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior yEar (LINE 6, PriOr YEAI)..........c.cveueieueeetereeietesieteieteiesesessesessesessesessesessesessesessesessesessssesessesassesesns <stesessesestaseseaseaes 65,363
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........ccciriiveriiieiiieeiieesieiesies eeeeeseeeeseeeeneens 101,127
Add:

Change in variation margin on open contracts - Highly Effective Hedges

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

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

3.13 Section 1, Column 18, current year to date MiNUS .........ccccoerirrrririeies covrereieieieeeens 361,692
180, 159

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date Minus ............ccccccciiiiiiis coeeeeeee e
3.22 Section 1, COIUMN 17, PLIOT YEAT .....ocuiiuiiieeii ittt ettt ettt ettt eeaes £ebeebeaae st e ab et et e e b e sreae s £abeabeabeabearestesreseesee e anas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ........cccccoevirrrrinieies covrereseeeeeens 361,692
3.24 Section 1, Column 19, Prior YEAI PIUS .......cccovierurueueieriiinererisisieeeeine coeeeeesseseseenenenas 181,533
3.25 SSAP NO. 108 @QJUSIMENLS ........cvcvevieieieieieieteteteeceeee ettt s caee s s eseae eseetaeseseeseteses et e sesesbebete seeteseseneneasaenees 180,159 oo, 180,159
SUDLOtAl (LINE 3.1 MINUS LINE 3.2) ...ttt ettt ettt e et e e et e e ea e e st e s s e e s e e ea s e ea e e ea e e eseeea e e st e s e esseenseea s e eaeeemeeemeeemeees e e s e emseeaseemseemseemseeneeeneean Seseeeseeeneesaesaesaesaaeasaeas
Cumulative variation margin on terminated contracts during the year .............cc.ccociiiiiiiii e
Less:
4.21 Amount used to adjust basis of hedged item .............ccccoiiiiiiiiiiii
4.22 AMOUNE FTECOGNIZEM .....cviiiiieiieiee ettt eeiees shessaeesbeesreesreesbesnesaeaans
4.23 SSAP NO. 108 QQJUSTMENLS .....viiiiiiiiiiiii ittt ettt seses eeebeste st et e sb e e b e s e sbesreaes eeabessesseaneanesresaesre e are e
T8 o) o) =TI (IR o o o g UL I 1= OO ORI
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT YEAI ...... ..o uiiiiiiieie ettt ettt ettt ettt e ae e aeesheeeheeahe e ke e beea bt ambeea st emeesaeeeheeabeenbeebeen Seeseeeneesaeesaesaesaeesaeaaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs N PrIOT YEAI .........ooiiiiiiiee et e et e et e s oesseeeaeeeaeesaessaesaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1#2+3.3-4.3-5.1-5.2) .......ccccerieuiieriiereieieietese st et eseeese et se et e e s e et esessese st esesesessesesaess £eseseeseseesesensesas 166,490
Deduct total NONAAMIEA @MOUNLS ..ottt bbbt b e b e e b e e b e e b e e E e e b e e E e o E £ e b e e E £ e E e £ E £ e E e e E e e E e £ h e e E e e E e e E e e b e e b e e b e e b e e b e eb e e b e ebe s Saeemeeneeeene e e e e ee e e e e enes

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......cuciiieiiieieietiietetstet st tesesaete st teseeseseeteseesesessesessesessesessesessesessesessesessesessssesessessssess fessesensesensasennane 166,490
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CusIP Description Description Value Fair Value
949746K@9 ... Long Bond Replication ... 1. ... 250,000,000 |... .275,150,462 |......... 191,907,160 |07/26/2021 04/19/2024 ..... Bond Foruard ... .... (70,684,165) [ 0010EP-AN-8 . | AEP TEXAS INC 2.AFE ... 498,769 ....475,805
949746K@9 . Long Bond Replication 1. Bond Forward 05523U-AK-6 . | BAE SYSTEMS HOLDINGS INC . 2.AFE . 4,323,501 |.. . 4,209,998
949746K@9 . Long Bond Replication 1. Bond Forward 114259-AN-4 . | BROOKLYN UNION GAS CO .. 2.AFE .1,400,000 |.. .1,300,880
949746K@9 . Long Bond Replication 1. Bond Forward 114250-AN-4 . | BROOKLYN UNION GAS CO .. 2.AFE .1,820,609 |.. .1,665,126
949746K@9 . Long Bond Replication 1. Bond Forward 195869-AP-7 . | COLONIAL PIPELINE CO ... .. 1.6 FE .2,097,886 |.. .2,861,160
949746K@9 ... Long Bond Replication ... 1. Bond Foruard ... 233851-BI-3 . | DAIMLER FINANCE NORTH AMERICA LLC [1.F FE ... .. .... 1,649,435 .... 1,586,871
949746K@9 .......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 268317-AS-3 . | ELECTRICITE DE FRANCE SA ........... 2AFE (o 748,361 |..oooeeeees 720,390
JACKSON NATIONAL LIFE GLOBAL FUNDI
949746K@9 ... Long Bond Replication ... Bond Foruard ... 46849L-TC-5 . 1.FFE ... ....999,428 .949,850
949746K@9 ......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 60920L-AF-1 . 2BFE o 1,049,648 |............ 1,004,525
940746K@9 .......... Long Bond Replication .........cceees TF i e e [ | e | s Bond Forward .........ccoeeevvvviinnnnns foovrnnniininiiiiiiinns o 638602-BP-6 . TEFE o o 1,498,696 |............ 1,438,515
949746K@9 ......... Long Bond Replication Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 649840-C0-6 . TGFE o o 2,792,378 |..evvvrnnns 2,610,160
949746K@9 ... Long Bond Replication ... Bond Foruard ... 6944PL-20-0 . |PACIFIC LIFE GLOBAL FUNDING |1 ... [1.D FE .... 2,549,336 . 2,131,902
949746K@9 ... Long Bond Replication ... Bond Foruard ... 709599-BF-0 . |PENSKE TRUCK LEASING CO LP ......... 2BFE .. ....974,100
949746K@9 ... Long Bond Replication ... Bond Foruard ... 74256L-AU-3 . | PRINCIPAL LIFE GLOBAL FUNDING Il . [1.E FE .. ... 1,207,044
949746K@9 ... Long Bond Replication ... Bond Foruard ... 771196-BK-7 . | ROCHE HOLDINGS INC ........cvvvvvnnns 1.CFE . .... 1,929,809
949746K@9 .......... Long Bond Replication Bond Forward 784620-AE-9 . | SP POWERASSETS LTD .....cccceunnnnnn TBFE oo o 2,498,424 |............ 2,326,125
SCENTRE GROUP TRUST 1 / SCENTRE GR
949746K@9 .......... Long Bond Replication Bond Forward 806213-AD-6 . [.reevurirriiiiiiii e
949746K@9 ... Long Bond Replication ... Bond Foruard ... 826200-AD-9 . | SIEMENS FINANCIERINGSVAT ........... . .
949746K@9 ... Long Bond Replication ... Bond Foruard ... 82620K-AE-3 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE .. ....799,639
949746K@9 ... Long Bond Replication ... Bond Foruard ... 82620K-AL~7 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [1.E FE .. .... 1,408,534
949746K@9 ... Long Bond Replication ... Bond Foruard ... 90351D-AB-3 . | UBS GROUP FUNDING JERSEY LTD ......
949746K@9 ......... Long Bond Replication Bond Forward 90351D-AF-4 . | UBS GROUP FUNDING JERSEY LTD ......
VOLKSWAGEN GROUP OF AMERICA FINANC
949746K@9 .......... Long Bond Replication Bond Forward 928668-BB-7 . [..eeuuiiiiiiiiieiieeeeeee [ 2AFE e e 199,946 [ 185,968
949746K@9 ... Long Bond Replication ... Bond Foruard ... 980236-AN-3 . | WOODSIDE FINANCE LTD ....564,408
949746K@9 ... Long Bond Replication ... Bond Foruard ... 02401€-AF-6 . | AVERICAN ASSETS TRUST LP .... .9,110,586
949746K@9 ... Long Bond Replication ... Bond Foruard ... 05279#-AG-4 . | AUTOLIV ASP INC ... ....4,921,125
949746K@9 ... Long Bond Replication ... Bond Foruard ... 23357*-AB-7 . |DTE GAS COMPANY ... .... 3,083,198
949746K@9 ... Long Bond Replication ... Bond Foruard ... 23386#-AH-5 . | DAIRY FARMERS OF AMERICA .... ... 3,200,000 .... 3,099,574
949746K@9 . Long Bond Replication Bond Forward 23386#-AK-8 . | DAIRY FARMERS OF AMERICA . .5,500,000 |.. .5,318,178
949746K@9 ... Long Bond Replication ... Bond Foruard ... 27731#-AF-2 . | EASTGROUP PROPERTIES INC .... ....3,800,000 [............ 3,639,345
FOOTBALL CLUB TERM NOTES 203!
949746K@9 Long Bond Replication Bond Forward 34489%-AA-T . [oeeiiiiiiiiiieeien [ LEFE o [l 900,000 [...evvvvvennes 873,964
949746K@9 ... Long Bond Replication ... Bond Foruard ... 353514-E*-9 . | FRANKLIN ELECTRIC CO INC .... ....5,900,000 ....5,730,751
949746K@9 ... Long Bond Replication ... Bond Foruard ... 37636#-AL-4 . | GIVAUDAN UNITED STATES INC . ....8,000,000 .... 7,682,550
949746K@9 ... Long Bond Replication ... Bond Foruard ... 41242%-AT-9 . | HARDWOOD FUNDING LLC ....1,000,000 ....968,036
949746K@9 . Long Bond Replication Bond Forward 42241@-AD-1 . | HEARST COMMUNICATIONS INC 12,000,000 |.. 11,812,716
949746K@9 . Long Bond Replication Bond Forward 45167R-B*-4 . | IDEX CORPORATION 14,400,000 |.. 13,831,829
949746K@9 . Long Bond Replication Bond Forward 537008-C*-3 . |LITTELFUSE INC ..... ....800,000 |..
949746K@9 ... Long Bond Replication ... Bond Foruard ... 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC ....1,600,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 56081#-AQ-3 . | MAJOR LEAGUE BASEBALL TRUST ....100,000 .
949746K@9 ... Long Bond Replication ... Bond Foruard ... 56081#-AQ-3 . | MAJOR LEAGUE BASEBALL TRUST ....600,000 .575,749
949746K@9 ... Long Bond Replication ... Bond Foruard ... 56081#-AT-7 . | MAJOR LEAGUE BASEBALL TRUST ... 2,200,000 .... 2,155,044
949746K@9 ... Long Bond Replication ... Bond Foruard ... 56081#-AX-8 . | MAJOR LEAGUE BASEBALL TRUST ....3,000,000 .... 2,868,526
949746K@9 ... Long Bond Replication ... Bond Foruard ... 50450#-AD-9 . | MICHIGAN GAS UTILTIES CORP ......... G ... .... 1,300,000 ... 1,232,402
949746K@9 ... Long Bond Replication ... Bond Foruard ... 60402¢-AD-6 . | MINNESOTA ENERGY RESOURCES CORP ... [1.G ... ....1,100,000 .... 1,042,801
949746K@9 ... Long Bond Replication ... Bond Foruard ... 70432%-AA-9 . | PAYCHEX OF NEW YORK LLC ............. 1.6 ... .... 1,400,000 .... 1,362,459
949746K@9 . Long Bond Replication Bond Forward 720186-E#-8 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . .5,000,000 |.. . 4,692,116
949746K@9 ... Long Bond Replication ... Bond Foruard ... 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A ...oooeiiiiiiiiiiiiiiiiinnnn [ ...11,000,000 |..... ... 10,362, 336
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SCHEDULE DB - PART C - SECTION 1

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

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CusIP Description Description Value Fair Value
949746K@9 ......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A coooiiiiiiiiiiiiiiiiiiieis fors 3,035,682 |............ 2,826,092
949746K@9 ... Long Bond Replication ... Bond Foruard ... 74170*-AL-3 . |PRIME PROPERTY FUND LLC .. ....2,600,000 . 2,457,923
949746K@9 .......... |Long Bond Replication ... Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC L 1F . 400,000 ....382,470
949746K@9 ......... Long Bond Replication Bond Forward 74264*-AC-0 . |PRISA LHC LLC ..ovvvnniiiiiiinns TF o 900,000 [..vvvvvvvnnnnns 860,558
PROLOGIS TARGETED US LOGISTICS FUN
949746K@9 ......... Long Bond Replication Bond Forward TA340%-AC-8 . [.oeeeeeriiieieiiiiie e [ 20A e [ 14,000,000 |........... 12,887,238
949746K@9 ... Long Bond Replication ... Bond Foruard ... 74986@-BB-6 . | RREEF AMERICA REIT |1 INC .. 600,000 ....521,207
949746K@9 ... Long Bond Replication ... Bond Foruard ... 77519@-AP-5 . | ROGERS GROUP INC .... 1,400,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 775198-AQ-3 . | ROGERS GROUP INC .......eennnnnnnnns [2.B oo o 3,800,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 81725T-F#-2 . | SENSIENT TECHNOLOGIES CORPORATION ....2,000,000
949746K@9 ... Long Bond Replication ... Bond Foruard ... 864680-AG-7 . | SUEZ WATER RESOURCES LLC ....
949746K@9 . Long Bond Replication Bond Forward 864680-AH-5 . | SUEZ WATER RESOURCES LLC .
949746K@9 . Long Bond Replication Bond Forward 87305N-A#-5 . | TTX COMPANY ... .5,100,000 |.. . 4,740,225
949746K@9 . Long Bond Replication Bond Forward 88250#-AA-7 . | TEXAS NEW MEX1CO POWER COMPANY .4,500,000 |.. 4,177,829
949746K@9 . Long Bond Replication Bond Forward 91319#-AH-4 . | VEOLIA UTILITY RESOURCES LLC . .3,750,000 |.. . 3,602, 126
949746K@9 . Long Bond Replication Bond Forward 941848-D*-1 . | WATERS CORPORATION ... .2,400,000 |.. . 2,345,929
949746K@9 ... Long Bond Replication ... Bond Foruard ... 97670M-A*~7 . | WISCONSIN GAS LLC .... ....1,300,000 ... 1,248,520
949746K@9 ... Long Bond Replication ... Bond Foruard ... 97786#-AK-8 . | WOLSELEY CAPITAL INC ... .... 1,500,000 .... 1,448,083
949746K@9 ... Long Bond Replication ... Bond Foruard ... FO164#-AD-4 . [ AIR LIQUIDE FINANCE .... . .. ....6,000,000 ....5,656,047
949746K09 Long Bond Replication Bond Forward F85688-AD-1 . | SONEPAR SA ...cooiiiiiiiiiiiiiiiiiiene [ 20 i 5,000,000 [...cevvvnnes 4,813,051
ANGLIAN WATER SERVICES FINANCING P
949746K@9 ... Long Bond Replication ... Bond Forward ... GO3BIE-AN-6 . [.eeeeeeerrneieeeiei e TGFE o e 1,500,000 |............ 1,421,114
949746K@9 . Long Bond Replication Bond Forward G1108#-AG-3 . | THE BRITISH LAND COMPANY PLC ...... 1.F. .5,000,000 |.. . 4,724,454
949746K@9 ... Long Bond Replication ... Bond Foruard ... G20446-BC-8 . | COMPASS GROUP PLC ........evvvvunnnnns 1.6 ... ....9,000,000 ... 8,562,960
949746K@9 ... Long Bond Replication ... Bond Foruard ... G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . [1.G ... ....8,500,000 .... 8,240,980
949746K@9 ... Long Bond Replication ... Bond Foruard ... G5147*-AC-0 . | JOHNSON MATTHEY PLC .........eevvvnns 1.6 ... ....8,000,000 .... 7,628,922
949746K@9 ... Long Bond Replication ... Bond Foruard ... 68228*-AD-4 . | SMITH & NEPHEW PLC ... 2B . ...16,000,000 ... 15,408,157
949746K@9 ... Long Bond Replication ... Bond Foruard ... 03393*-AH-4 . |ELECTRANET PTY LTD ... 2B ... .. .... 1,500,000 ... 1,444,209
949746K@9 Long Bond Replication Bond Forward 03917#-AA-2 . | FLINDERS PORT HOLDINGS .............. 2BPL e [ 700,000 [...evvvvvennes 682,476
FONTERRA COOPERAT IVE GROUP LIMITED
949746K@9 Long Bond Replication Bond Forward 03020#-Ad-8 . |.eeiiiiiiiiiii TGFE coiii o 2,500,000 |............ 2,295,451
949746K@9 ... Long Bond Replication ... Bond Foruard ... 03958@-AJ-5 . | GAIF BOND ISSUER PTY LTD . ....9,000,000 . 8,692,387
949746K@9 ... Long Bond Replication ... Bond Foruard ... 03971@-AA-7 . | GPT RE LTD 800,000 ....764,116
949746K@9 ... Long Bond Replication ... Bond Foruard ... Q3977*-AA-3 . | GENESIS ENERGY LIMITED ....6,500,000 ....6,206,251
949746K@9 ... Long Bond Replication ... Bond Foruard ... 06235#-AG-7 . | MIRVAC GROUP FINANCE LTD .... ... 4,400,000 ... 4,292,204
949746K@9 ... Long Bond Replication Bond Forward .. 06235#-AL-6 . | MIRVAC GROUP FINANCE LTD .... ....1,000,000 ....958,703
126076NU0 . Corporate Bond Replication ..50,000,000 32,627,150 |12/07/2021 12/20/2026 CD SWAP ... 715,714 .757,250 |912803-FT-5 . | TREASURY STRIP -PRIN 54,072,615 |..
12607@VB3 . Corporate Bond Replication .. ..50,000,000 84,794,495 | 03/24/2022 06/20/2027 CD SWAP . .536,089 .786,000 |912810-SS-8 . | TREASURY BOND . 10,204,039 |..
126076VB3 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 49,654,963 |..
12607@VB3 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 24,330,390 |.. 15,525,500
126076VB3 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 49,743,707 |.. 31,051,000
12776%AAS . Corporate Bond Replication .. 09/2 CD SWAP . 912803-FT-5 . | TREASURY STRIP 53,489,197 |.. 31,869,900
12776%AA5 . Corporate Bond Replication ......... [2.B .o o [ [ | e CD SWAP . 912803-FT-5 . | TREASURY STRIP -PRIN 53,055,913 |.. 31,869,900
12607@xa3 .... Corporate Bond Replication 05/20/2022 CD SWAP ... 912810-8S-8 . | TREASURY BOND ...49,217,090 ...31,061,000
12607@xa3 .... Corporate Bond Replication T U [ CD SWAP ... .. 912810-8S-8 . | TREASURY BOND ... ...28,758,691 ... 17,834,452
12607@RX0 . Corporate Bond Replication .. ..50,000,000 .109,573, 145 68,931,424 |01/20/2022 12/20/2026 CD SWAP . 741,641 .757,250 |912810-SP-4 . | TREASURY BOND . 19,021,329 |.. 11,940,783
126076RX0 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 20,228,105 12,761,991
12607@RX0 . Corporate Bond Replication .. CD SWAP . 912810-8S-8 . | TREASURY BOND . 49,743,036 31,051,000
126076RX0 . Corporate Bond Replication .. . . CD SWAP . . 912810-8S-8 . | TREASURY BOND . 19,839,034 12,420,400
9999999999 - Totals 758,478,466 492,386,581 1,969,897 (66,882,565) XXX XXX 756,508,569 559,269, 148
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

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

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

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

Transactions Statement Value XXX 1,016,105 XXX 4,876 XXX XXX XXX 1,020,981
Ending Inventory 9 1,582,890,585 6 758,478,468 6 758,478,468
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 ...ttt b bbb bbbttt Anaesesnans 1,095,633,338

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe..............ceueueueiiininireeceeins cevresieeieieineens 166,491

TOtal (LINE 1 PIUS LINE 2) .ottt sttt e s s s s s st et et eaess s s sesesesesesennensnsneeneeiee 1,095,799,829
Part D, SECHON 1, COIUMN B ...ttt e st s ettt e s st ennacaciees anaetesanins 1,377,556,726

Part D, SECHON 1, COIUMN 7 ...t e e et e et e e et et e e et e e e e e e e e e s e e e s e e e s eneseseeeaennennannns aeeeseesessens (281,756,898)

Total (Line 3 MIiNUS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt sttt sttt sbeebeenesnesnnsnesies i

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et ettt et et et et et et et et et et et et et e e et et et e e st ee e e eneesnanen areereareans 1,032,016,227

[T = T= Yo (1o g NI 01 1070 Vo e TP 166,491

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ettt e e s s s st es et e easassnssesesesesnnnneneneneneeine e 1,032,182,718
Part D, SECHON 1, COIUMN D ...ttt et et et et e e et e e e e e e et e e e s e e e e e e e e eeeaseesneeeenneeannanens  aeessesseans 1,385,094,487

[T IS T=Yed i) o TR @) [N T T PSP (352,911,770)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) .eouiiiiiiiiii ittt sttt ettt s st sbeenbeenesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...uiiiiiieeiieeiiteei ettt ee et e e ee e ee e bt e et E a8 e bbb bbbt e bbbt e b s et enins benecsesecsees 412,066,802
Part B, SECHON 1, COIUMN 20 .......iuiiiiieeiiieeiteetseeetseeetseeetsesessesessese s ese s et s es et es e eesebees e e a8 e b a8 e ee e b eb e b es e b et e b ees b eesebens et nssebans fessntesareesanies 1,026,425
Part D, SECHON 1, COIUMN T2 ..ottt s s s e e s a s st sseianne osbessiesnin 413,003,227
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiieiee et snennennenens i

Slo7



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

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DecembEr 31 Of PriOr YEAI ..........cc.ceieueieierieieiesieieietesieseieseeeses et esessesessesesaesessesesessesnssenes |eoeeesees 4,485,047,958 |........... 1,747,991,569
2. Cost Of Cash €qUIVAIENTS GCQUINEM ..........ccveueieiiiieieiieieeetete sttt ettt e st ese s ese s ese s ese e esesseseseeseseesesesesessesessesesesessesens [eoeesenens 52,036,878,967 |.......... 89,262,058,577
3. ACCIUAL OF QISCOUNL ...t e et e e e e et e e e e e e e e e e s et e s eneenseseeesenseeeasenensessnanennnnnnn [eeneenseneeneees 48,694,046 |................. 39,573,778
4. Unrealized valuation iNCIEASE (AECIEASE) .........c.uiuiiuiiuiiiete et ettt ettt eteete e ettt e et steeteeteateeteeaeeseeteasessesseaseeseaseaseaseaseenessessessessennes |oeeeeiesineseeeeenenenenee [oeeeeeeeeeeseeee e e eeeeeeas
Total gain (I0SS) ON GISPOSAIS ........cueveueieiiietiieteietet et et es et e et ese st ese e eseseese s et eseeseseesese s esesesessesessesessesessesessesensesesessennnes [eseeeseenseeaseneas (16,339) v (178,066)

6. Deduct consideration received 0N QISPOSAIS ............cc.cueiiieririeirieririetit e steestesesaesessesessesessesessesessssessssassssessssessssesessesessesassns |ooesessenes 53,709,043,376 |.......... 86,564,394 ,873
7. Deduct amortization OF PrEMIUM ..........cc.iiiiiieiiieieieteste ettt st se st ese e te st be e be e st esessesessesessesessesessesensesesesbessssessssesessesessesenns [oerseseseseenseeaneaeas 1,089 | 3,027
8. Total foreign exchange change in book/adjusted Carrying VaAlUE .............c.ccooiiiiiiiiiiiic s [eeerie e [
9. Deduct current year’s other than temporary impairment reCoOgNIZEd ...............coooiiiiiiiiiiii e oo oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..........cceceueurriiininiieeeeeeeeseseseeseeeeens e 2,861,560,218 |............ 4,485,047,958
11.  Deduct total nonadmitted @MOUNES ..ot as [ere et e [t
12.  Statement value at end of current period (Line 10 minus Line 11) 2,861,560,218 4,485,047,958

S108




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

SCHEDULE DB - PART A - SECTION 1

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

903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
......... 4090.85/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... |Equity ....... |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/09/2022 |. 08/03/2023 |......... 20,149 |...... 83,395,704|(4187.05)  [...... 1,150,105 N R 1,859,374 [.eeeeeeeeis | 1,859,374 |...... 1,040,134 |. .|B062 ...
......... 1798.55/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/20/2022 |. 09/14/2023 |.......... 2,966 |........ 5,455,512((1880.15)  |......... JPZE IR ICICTH R AR RN 171,058 | oo | 171,088 |.......... L7 1 R AR RPN U SUUUUN B062 ............
......... 1668.99/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity BNP PARIBAS ROMUWSFPUBMPROBKSP83  |. 09/27/2022 |. 09/21/2023 |. ..4,283,918 ((1840.98) ..210,854 |.. 349,011 | .ceveeennns .349,011 ... |B062
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... |BNP PARIBAS ROMUWSFPUBMPROBKSP83  |. 10/25/2022 |. 10/19/2023 |..........3,509 |....... 6,086,869 |1702/ (1767.29) |[.........138,325 191,174 ... 191,174 ... .|B062 ...
......... 3656.21/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/25/2022 |. 10/18/2023 |......... 25,947 |...... 96,213,422|(3759.94)  [...... 1,657,494 [ e o 2,559,054 [....cccevns |oennn 2,559,054 |.........842,260 [....oeeemmnniiens Jemnneeeeeenn o e | s BO62 ............
......... 1789.44/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 11/10/2022 |. 11/01/2023 |.......... 311 ..., 5,701,763 ((1876.11)  |......... 154,617 [oeeeeeeeeeeeeeee [ oo 187,880 |.covveens fennns 187,880 |.......... 54,483 | foeeeee e e e | s BO62 ............
......... 1758.22/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... |[Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 12/20/2022 |. 12/13/2023 |.......... 6,066 |...... 10,939,273 ((1848.53)  |......... 288,074 [.oeeeeeeeeeeee | [oeeeennn 398,286 [ ...ovvnees forreaenn 398,286 |......... 111,365 oo eeeeeenn [ e oo BO62 ............
......... 3809.56/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 12/28/2022 |. 12/21/2023 |....... 107,970 |..... 414,048,755|(3860.14) ... 3,477,857 e | fens 4,944,795 | .ooovvnnnnn fennnnn 4,944,7% |...... 1,738,627 e oo [ e | s BO62 ............
......... 1734.81/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 12/28/2022 |. 12/21/2023 |......... 10,135 ...... 17,812,110|(1780.16) |......... 247,699 |- [ s 357,315 | eeeeeiiis [ 357,315 |.eeeeennns 99,484 | oo e e | s BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/28/2023 |. 02/22/2024 |.......... 9,007 |...... 17,271,974 11882/ (1915.29) [cevvvvvvvnnnninns Jovvnnnnns 187,853 |.ovvvveiiiiiiinnn o 178,870 | .evveenee [ 178,870 |.......... [£15:1:K)) R RPN KR R ST B062 ............
......... 3932.76/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/07/2023 |. 03/01/2024 |......... 31,837 |..... 127,219,060 ((4059.14)  |oeiiiiiiininns oees 2,535,499 [....ccovvnnniinns v 3,399,996 [....cccevnn |oernn 3,399,996 |......... 864,498 [....iiiiiiinnnes foevrniieeeeeiiees [ e | e BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/28/2023 |. 03/22/2024 |......... 69,463 |..... 275,256,168 13926/ (3999.26) [.....cevvvuunreaer Jounnnn 3,280,724 |ceveieeeeeei o 4,291,291 | oeeveveis [ 4,291,291 |...... 1,060,567 |+evvveeeeeeennns fooeeeemeee e e | s BO62 ............
......... 1742.96/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/04/2023 |. 04/01/2024 |......... 10,939 |...... 19,460,809((1815.1)  [oeeeeeeiiiiieeees Jeeeennns 458,453 |.ooeeeieeeeennn [ 555,776 | .evveneees o 555,776 |.......... 97,328 |+eeeeeeeeeeens foeeeeeeec e e | s BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/11/2023 |. 04/04/2024 |.......... 5,6% |...... 10,124,782 1742/ (1813.05) [cevvvvvvnnnnnnes Jovvnannns 245,725 |.oeevviniieiinns fees 291,008 [..covvnees forrinns 291,008 |.......... 45,283 |.eevvniiiiinin fooreiiii e e | s B062 ............
........ 1788.16/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/25/2023 |. 04/19/2024 |......... 32,882 |...... 59,090,598 |(1805.94)  [ooeiiiiiiiiiiiiins s KZEIC N O A, 407,611 [.eeeeennns | 407,611 ..o (728511 N R KRR R RN [N BO62 ............
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/25/2023 |. 04/19/2024 |........ 77,618 |..... 321,900,474 14127/ (4167.48) [..ooeveennneeeeee |oeens 2,021,949 |.eeveeiieeein o 2,488,607 [...oevneee fonnnns 2,488,607 |......... 466,658 [...eeeeeneeeeeenn [oeeeeeeeemnieees feeeeereeeeeeeeen e | BO62 ............
........ 1706.27/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/09/2023 |. 05/03/2024 |.......... 5,627 |........ 9,819,762 ((1783.96)  |eeerrriieieerennn frreeeees 263,512 |oeeeeeneeeeeeenn [oeeee 321,695 | e [ 321,695 |.......... 58,183 [eeeeeeeeniieeee Jeemmeeeeeeee o e | BO62 ............
......... 1737.95/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity BNP PARIBAS ROMUWSFPUBMPROBKSP83  |. 05/16/2023 |. 05/10/2024 |. ..22,8%9 40,076,914 ((1762.37) .336,615 .408,720 B062
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... |BNP PARIBAS ROMUWSFPUBMPROBKSP83  |. 05/16/2023 |. 05/10/2024 |......... 87,259 |..... 360,692,930 4117/ (4150.18) [...oevvvvvnnnienes fovnean 1,901,374 [ 000 2,283,971 [l 2,283,971 ... .|B062 ...
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... |BNP PARIBAS ........ ROMUWSFPUBNMPROBKS5P83 |. 05/23/2023 |. 05/17/2024 |..........8,59%4 [...... 15,171,160 ....403,449 |... .|B062 ...
BANK OF AMERICA, NA .64/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemiiiniiiiiininiis BATYDEB6GKMZ0031MB27  |. 07/12/2022 |. 07/06/2023 |.......... 2,509 |........ 4,398,352 |(1784.42)  |.......... 87,915 |oueeiiiiiiieens | e 157,037 | oo [ 157,037 |.......... [T 1 N R IR RPN R EUUUUN BO62 ............
BANK OF AMERICA, NA
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemiiiiniiiinnnniis BATYDEB6GKMZ0031MB27  |. 08/02/2022 |. 07/26/2023 |.......... 1,791 1........ 3,305,067 [1780/ (1910.75) |......... L N R AR RPN 169,255 [.evenneeees [ 169,285 |.......... (GO RN IR RN (RN RN BO62 ............
BANK OF AMERICA, NA (| 1885.27/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... ... BATYDEB6GKMZ0031MB27 |. 08/16/2022 |. 08/09/2023 |.......... 1,387 |........ 2,716,204(2031.39)  [o..eeee 123,845 |oeeeeiiiiiiees | [ 59,614 ...
BANK OF AMERICA, NA
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemiiiniiiiinninniis BATYDEB6GKMZ0031MB27  |. 09/13/2022 |. 09/07/2023 |.......... 8,725 |...... 34,841,717 3886/ (4100.64) |...... 1,118,458 | e e 1,771,168 [ .eeeeeeeen [ 1,771,168 |........ E-[VN I VA T R RO R (R U B062 ............
BANK OF AWERICA, NA - [ | || 3584.15/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemiiiniiiiiiinnnins BATYDEB6GKMZ0031MB27  |. 10/04/2022 |. 09/28/2023 |......... 21,455 |...... 78,453,533|(3729.16)  [...... 1,954,980 [..ooivvieineeies v o 3,001,008 [..evunneens [ 3,001,008 |......... £e15) 01528 R R R RO RN BO62 ............
BANK OF AMERICA
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eeriiiiiiiiinniis BATYDEB6GKMZ0031MB27  |. 10/18/2022 |. 10/12/2023 |.......... 4,875 ........ 8,328,450 |.1677/ (1739.8) |........ 184,616 |oevveeeeceiii [ s 265,142 | coeeeeiin [ 265,142 ... AT 778 N R RN RN B062 ............
BANK OF AMERICA
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eereiiiniiiiiinniis BATYDEB6GKMZ0031MB27  |. 11/01/2022 |. 10/25/2023 |.......... 2,293 |........ 4,124,557 |1740/ (1857.52) |......... LR :<IU N R AR RPN 202,283 | .oeeeeinenn [ 202,283 |.......... [CIUJR: 1 PR IR RN (RN TR BO62 ............
BANK OF AMERICA, NA
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemiiiniiiiiininiis BATYDEB6GKMZ0031MB27  |. 11/01/2022 |. 10/26/2023 |......... 21,057 |...... 80,875,304 [3776/ (3905.56) |...... 1,805,910 [ceneiiiiiieeies v oo 2,545,341 [ .o | 2,545,341 |......... 942,331 |oevvvviniiviinnn oo e foe | BO62 ............
BANK OF AMERICA, NA ....83701.74/

Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... |Equity voooooofoeeeeeeeiiiiiniinnnns BATYDEB6GKMZ0031MB27 _|. 11/10/2022 |. 11/02/2023 |......... 17,496 |...... 66,518,305 (3 2.09) ... 2,178,427 | o o 3,211,792 .. o 3,211,792 {...... 1,168,620 [ooovveeeeiiennes o i e | e B062 ............
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
BANK OF AMERICA, NA
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemiiiniiiiiinniis BATYDEB6GKMZ0031MB27  |. 11/15/2022 |. 11/08/2023 |........ 10,417 |...... 40,177,119 3709/ (4004.76) |...... 1,983,918 oo oo e 2,841,810 [.evuenneens [ 2,841,810 |...... LT U K RPN R U BO62 ............
BANK OF AMERICA, NA (| 4071.45/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity .. . BATYDEB6GKMZO031MB27  |. 02/14/2023 |. 02/08/2024 |......... 49,164 |..... 202,754,057 [(4176.62)  |oeeeeeeieieeeeeens [ 3,358,884 |... N R 4,255 477 | eeeeeein [ 4,255,477 |... .|B062 ...
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity BATYDEB6GKMZ0031MB27  |. 03/21/2023 |. 03/15/2024 |.......... 8,824 |...... 15,471,296 [1723/ (1783.64) |...cvvvuvvvvvrnnnn fooeeeens 330,282 |..evvvneiiiiinnn fees 399,196 |.oeeevrnnnn [ernnnnnns 399,196 |....eunnn. 68,913 [ e [ e | e BO62 ............
......... 1712.31/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemiiiiniiiinnnniis BATYDEB6GKMZO031MB27  |. 03/28/2023 |. 03/22/2024 |......... 10,242 |...... 17,907,010 [(1784.47)  |eeeevriiiiiiiinnn oo LRI PR R 552,081 [.cevvnneens o 552,081 |......... 115,054 [ e [ e | e B062 ............
BANK OF AMERICA, NA
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... ... BATYDEB6GKMZO031MB27 |. 04/04/2023 |. 04/01/2024 |......... 22,217 |...... 89,633,820 [3936/ (4132.94) |...cevvvenvrvernnn founnns 2,890,210 [ouniiiirnnnninns Joeeen 3,608,781 [..ceeeeenns |onne 3,608,781 [........ AL:TR-TA N AU U RO AN .|B0O62 ............
BANK OF AMERICA, NA
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemeiiiniiiiiniiniis BATYDEB6GKMZ0031MB27  |. 05/09/2023 |. 05/03/2024 |......... 23,117 [...... 95,330,578 4057/ (4190.66) |....cvvvunrrrrrnnn founnns 2,005,862 [....oevvvvnnnninns fennnn 2,450,851 | .coeeeinnnn fennnn 2,450,851 |......... 444,989 |..oevviiiiiinnn [ e fo | BO62 ............
BANK OF AMERICA, NA (| 4152.74/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ...cooo|eemiiiiniiiininniis BATYDEB6GKMZ0031MB27  |. 06/06/2023 |. 05/31/2024 |........ 18,370 |...... 77,739,727 [(4311.03)  |eeeeeiiiiiiiiins fennns 2,004,167 [.oovvivnnnnenns foeeene 2,203,191 | eeeeeein [ 2,203,191 |......... 199,024 [o.niveiiiiiiiies e [ e | e BO62 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity .. INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 08/09/2022 |. 08/03/2023 |..........2,239 |........ 4,299,070 ((1981.16)  |.....unn 156,394 [ e [ 115,158 | 115,158 | 10,838 [ [ e feii | e BO62 ...
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS28  |. 08/23/2022 |. 08/17/2023 |.......... 2,035 |....... 4,061,738((2051.74) oo 11888 | e e 85,725 [ 45,725 |......... [ 1557 U RPN RN RN BO62 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS28 | 11/29/2022 |. 11/24/2023 |......... 56,910 |..... 228,218,490 |(4047.71)  |...... 2,496,926 |...oovnnneiiiinnn oo e 3,794,302 | .ccevvnnnnn fennnn 3,794,302 |...... LIRCICI Tt U KR RPN R U BO62 ............
GOLDMAN SACHS | | e 3883.51/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 01/18/2023 |. 01/11/2024 |......... 24,301 |...... 96,088,463 ((4024.68)  |o..eiiiiiiininnns foeeen 2,152,148 |oovvveiiiiiin o 3,000,705 [.eevunneens [ 3,000,705 |......... ELE TR U KRR (R RN [N BO62 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528 | 01/24/2023 |. 01/18/2024 |......... 24,036 |...... 95,095,550 [3888/ (4024.76) |......cevvvnnvrnns |ovnnen 2,123,581 |oevveiiiiiiiii o 2,862,691 [...eeneens fonnnns 2,862,691 |......... R T (V) PR KRR (R RN PN B062 ............
GOLDMAN SACHS | || e 1835.42/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS28  |. 01/24/2023 |. 01/18/2024 |.......... 6,230 |...... 11,651,969((1905.18)  [oooeiviiiiiiiiins Jveeannns PUT IR IR RN 274,457 | oo [ 274,457 | [T ;7 PO RN RN KRR (R BO62 ............
GOLDMAN SACHS | || e 1875.96/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/07/2023 |. 01/31/2024 |.......... 4,066 |........ 7,957,609 ((2038.26)  |eeieeriiiiiiiinnn feeneenens 383,017 [cvveeiiiiininns [oeeennnn 330,081 [.cevnnneees o 330,081 |......... [(S7R <7 FOU RPN R RN Y BO62 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/07/2023 |. 02/29/2024 |......... 29,811 [...... 56,654,762 1893/ (1907.93) |...cevvvnnirvirnnn fooeeeeenn 259,058 |..oevvnniiiiiinnn feeeees 261,114 | [ 261,114 [........... P05 PR KRR RN RN (R BO62 ............
GOLDMAN SACHS | | e 4039.81/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 05/02/2023 |. 04/26/2024 |......... 21,185 [...... 87,301,478((4202.01)  |oeeeirriiiinnnns [ 2,200,910 [ouniiviinninenns feeeeee RESTRTET R R 2,735,375 |......... 534,466 |..oovvvnniiiiinnn oo e [ | B062 ............
GOLDMAN SACHS eeeeennn 172313/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS28  |. 05/02/2023 |. 04/26/2024 |.......... 7,755 |...... 13,681,991](1805.43)  [oooeiiiiiiiiiniies e 356,269 |..oovvnniiiiiinnn feeeees 461,755 | .evneneees o 461,755 |......... 105,486 |.vvvvveniiniinnn feoeeeiiiiiiees i foe | e BO62 ............
GOLDMAN SACHS | | | e 4107.97/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 05/23/2023 |. 05/17/2024 |......... 27,847 |..... 116,100,548 |(4230.49)  [oooiiiiiiiiiiinns foeeeen 2,288,466 |........ccvneviens |oennnn 2,652,222 [..eeeeeenns | 2,652,222 |......... 363,755 |.eevvvneniiniinnn feereeeieiiis i foe | e B062 ............
GOLDMAN SACHS
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/13/2023 |. 06/07/2024 |.......... 7,927 | 14,835,222 11831.96/ (1911) [oovvvvvvvnnnniinns Jovnnnnnns 391,360 [cvvunniiiiinnnnns foeeennnnn 388,939 |..ooveiienn [ 388,939 |.......... (72} PO KRR (SRR RN [P BO62 ............
......... 3813.24/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 07/26/2022 |.07/19/2023 |.......... 8,041 (...... 31,504,255 ((4045.05) ... 1,108,693 | oo e 1,851,665 | .cceveennnn [onnnnn 1,851,665 |......... 845,544 |..oevvniiiiiinnn e e [ B062 ............
......... 4053.65/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/30/2022 |. 08/23/2023 |......... 14,605 |...... 60,421,834 ((4220.48) ... 1,331,830 [ooeevieieieiiens oo e 2,263,536 | ..eevvunnnn feunnnn 2,263,536 |...... Q0728 7N R RN R RN [N BO62 ............
......... 3916.39/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/07/2022 |. 08/30/2023 |........ 16,609 |...... 66,208,457 (4056.21)  [...... 1,325,232 |oeeveeeiciiiinn [ e 2,218,025 | ..cevvinnnn fennnnn 2,218,025 |...... 1,011,725 | fooeee e e | s B062 ............
......... 3612.86/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity .......|JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 [. 10/11/2022 |. 10/05/2023 |......... 10,462 |...... 39,060,034 [(3854.17) ... 1,335,265 N R 2,411,885 [ eeeeneens [ 2,411,885 |.........824,135 |. .|B062 ...
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/18/2022 |. 10/12/2023 |. ..21,055 76,164,883 [3551/ (3683.85) 1,706,718 |.. .2,685,670 814,647 |. B062
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity .......|JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |[. 12/06/2022 |. 11/30/2023 |..........3,143........ 5,857,641 (1813/ (1914.42) |......... 172,645 [ccooeeivniiinies v [ 204,245 | ....204,245|...........54,300 |. .|B062 ...
......... 3844.63/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 12/20/2022 |. 12/13/2023 |......... 23,015 |...... 91,228,583 (4083.12) ... AR T . 2 ER (P RN 4,870,773 | ceeeeeeenas | 4,870,773 |...... 1,895,854 BO62 ............
/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity .......|JP MORGAN CHASE ... 7H6GLXDRUGQFUS7RNE97 |.01/04/2023 |. 12/28/2023 |........ 86,708 |..... 332,238,177(3864.07)  [oeeriviiiiniiniies foeeee 3,395,485 |... N R 5,066,328 [...eunneees fonnnns 5,066,328 |...... 1,670,842 |. .|B062 ...
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity .......|JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 [. 06/21/2023 |. 06/14/2024 |......... 30,637 |..... 134,487,852 ((4444.22)  |eeeeiiiiiiiiiinnn fennns 2,224,690 |... RN R 2,357,456 | .oeevennnnn fennnnn 2,357,456 |.........132,765 |. ...|BO62 ...
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... | JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNEQ7 |. 06/27/2023 |.06/21/2024 |......... 50,336 |..... 219,860,008 [. 4328/ (4407.7) |vevuureeeeennnns foaeeee 2,717,137 ... i 2,860,364 |...oeeees fonnns 2,860,364 |.........143,227 |. . |B062 ...
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
MORGAN STANLEY AND
CO. INTERNATIONAL
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [Equity ....... [ K 4PQUHN3JPFGFNF3BB653 | 07/12/2022 |. 07/06/2023 |.......... 7,671 |...... 29,781,929 3820/ (3944.81) |......... 551,008 [..eeeeeeeeeeeeee Jeeneeeeeenies foeeeennnn 956,597 [ .evvenneees o 956,597 |......... A15,563 [.eneeeeeenieees Jeeemmneeeeennnen ferreeeeerieeees feereeeee | BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL | | | e 1707.23/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . [PLC .. 4PQUHN3JPFGFNF3BBB53 . 07/19/2022 |. 07/13/2023 |..........3,955 |....... 6,888,384 (1776.15) . 167,004 ....268,326

MORGAN
C0. INTERNATIONAL (| 1895.62/
Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC el 4PQUHN3JPFGFNF3BB653  |. 08/30/2022 |. 08/23/2023 |.......... 6,460 |...... 12,429,654 ((1952.57)  |......... 193,832 [eeeeeiieeee [ | 162,013 |.eveeeeens [ 162,013 |.......... 19,433 [ooeeeeeiiiiies
MORGAN STANLEY AND
0. INTERNATIONAL

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... N 4PQUHN3JPFGFNF3BBE53  |. 09/07/2022 |. 08/30/2023 |.......... 1,790 [........ 3,312,180 |1789/ (1911.76) |........ RV 72 RO AP R 149,212 [ oo [ 149,212 |.......... 46,284 [.oveeiiiiiiiies
MORGAN STANLEY AND
C0. INTERNATIONAL [ | 1791.17/

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC vl 4PQUHN3JPFGFNF3BB653  |. 09/13/2022 |. 09/07/2023 |.......... 1,849 |........ 3,420,363 ((1908.52)  |......... 127,211 [ e e 147,314 [ oo [ 147,314 |.......... 45,215 |
MORGAN STANLEY AND
C0. INTERNATIONAL (| e 3854.84/

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... N 4PQUHN3JPFGFNF3BBE53  |. 09/20/2022 |. 09/14/2023 |......... 14,994 [...... 59,153,654 (4035.47) ... 1,488,005 [.oeeeeiiiieeee [ [ 2,568,104 |..ooeeees onnnne 2,568,104 |...... 1,008,589 [..oovniiiiinennn
MORGAN STANLEY AND
C0. INTERNATIONAL (| 3659.45/

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC el 4PQUHN3JPFGFNF3BB653  |. 09/27/2022 |. 09/21/2023 |......... 11,825 |...... 44,871,441((3920.8)  |...... 1,726,214 [ [ | 3,064,727 |.evveeeeans fonnns 3,064,727 |...... 1,128,215 |,
MORGAN STANLEY AND
C0. INTERNATIONAL (| e 1642.59/

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... N 4PQUHN3JPFGFNF3BBE53 | 10/04/2022 |. 09/27/2023 |.......... 3,953 [........ 6,650,349 )(1722.12)  [......... U O PP I 283,352 |.eeeeeaans [ 283,352 [ 85,208 [..ooiiiiiiinenne
MORGAN STANLEY AND
0. INTERNATIONAL

Equity Call Option ... [Reserve Liability .... |Exhibit 7 ... .|PLC .. 4PQUHN3JPFGFNF3BB653  |. 11/15/2022 |. 11/08/2023 |..........1,988 |........ 3,633,905 1752/ (1903.84) |........ 181,976 ...210,902 | ... ....210,902 |...
MORGAN STANLEY AND
C0. INTERNATIONAL (| e 1833.72/

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BBE53 | 11/22/2022 |. 11/15/2023 |.......... 6,403 |...... 11,925,588 ((1891.28)  [......... 207,585 |.eeniiiieeeees [ o 239,107 [ | 239,107 | 66,187 |..vveeieeiiis

MORGAN STANLEY AND
0. INTERNATIONAL
Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC el 4PQUHN3JPFGFNF3BB653  |. 11/29/2022 |. 11/22/2023 |.......... 8,008 |...... 15,047,663 |1837/ (1879.39) |......... 198,314 | e e 225,269 |.eveeeeens [ 225,269 |.......... 62,627 [..oeeeeeiiinens
MORGAN STANLEY AND
0. INTERNATIONAL
Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... N 4PQUHN3JPFGFNF3BBE53 | 12/13/2022 |. 12/07/2023 |........ 10,011 |...... 18,223,724 |1793/ (1847.74) |......... K72 I RO RPN R 386,300 [nueeeeens | 386,300 |........ 106,861 [coeeeuivieennne
MORGAN STANLEY AND
0. INTERNATIONAL
Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC el 4PQUHN3JPFGFNF3BB653  |. 12/13/2022 |. 12/07/2023 |......... 64,041 |..... 253,001,0153921/ (3980.22) |...... 2,416,267 |oueeeeeeeeeiin e s 3,390,428 [ ... fennns 3,300,428 |...... 1,317,320 |,
MORGAN STANLEY AND
0. INTERNATIONAL
Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... N 4PQUHN3JPFGFNF3BBE53 | 01/04/2023 |. 12/28/2023 |.......... 7,191 ... 12,614,776 [1722/ (1786.49) |.evvvvveeeniinis foniins 272,996 |.eeviiiiieeiiiin oo 359,928 |..eeeeaans [ 359,928 |.......... 86,933 [
MORGAN STANLEY AND
0. INTERNATIONAL

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC el 4PQUHN3JPFGFNF3BB653  |. 01/10/2023 |. 01/04/2024 |.......... 4,138 |........ 7,393,489 1744/ (1829.46) |....ccvvveeeeenes |oeeennns 209,300 [oeeeeeniriiieeean [eeeenne 260,949 |..oeeeeens [ 260,949 |.......... 51,649 |....ccunnieeiin.
MORGAN STANLEY AND
C0. INTERNATIONAL (| e 3790.54/

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC e 4PQUHN3JPFGFNF3BB653  |. 01/10/2023 |. 01/04/2024 |......... 22,434 1...... 86,361,141)(3908.59)  [oeeeeeeiiiiiiins ot 1,632,634 | | 2,372,937 [ oo feres 2,372,937 |......... 740,303 [ooeeiiiiiinann
MORGAN STANLEY AND
0. INTERNATIONAL

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC v, 4PQUHN3JPFGFNF3BB653  |. 01/18/2023 |. 01/10/2024 |.......... 3,236 |........ 5,926,880 |1788/ (1875.00) [....oeeeeurreenes feuneees 77,901 [eoeee | 192,470 [.oeeennnn [ 192,470 |.......... 15,368 |...vvveeieens
MORGAN STANLEY AND
C0. INTERNATIONAL (| | e 1882.07/

Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... N 4PQUHN3JPFGFNF3BBE53  |. 02/01/2023 |. 01/25/2024 |........ 1,782 ...... 22,381,028 ((1917.12)  [oeeeeeiiiiieeei [ 263,775 [ceeeeiiiiiinennn [ 241,801 [ | 241,801 |......... (21,975)f.veeeieiiiiies

MORGAN STANLEY AND
0. INTERNATIONAL
Equity Call Option ... [Reserve Liability .... [Exhibit 7 ... |Equity ....... PLC v 4PQUHN3JPFGFNF3BB653 |. 02/01/2023 |. 01/25/2024 |........ 68,613 1..... 277,339,92114003/ (4081.18) [....eeeeuvveeeee. | 3,495,146 [...ooeeeennnnnn [t 4,588,770 | .ueeeeen fonneee 4,568,770 |...... 1,063,624 |..................
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1 2 3 5 6 7 8 9 10 12 13 14 15 16 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Income Value Code | Fair Value B./A.C.V. | Accretion Item Exposure | Entity (b)
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | e 4008.62/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [ K 4PQUHN3JPFGFNF3BB653 | 02/07/2023 |. 02/01/2024 |......... 26,476 |.....108,750,302](4206.39)  [oceeiieiiiiiieees | 3,324,798 |.ceveeeeeeennn o 4,343,643 | ...ooovnnns |ennnnn 4,343,643 |......1,018,845 [.....coerrrniiens Jeeeneeeeeeeene oo e | e |BOB2 e
MORGAN STANLEY AND
CO. INTERNATIONAL | | | e 1909.98/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . [PLC .. 4PQUHN3JPFGFNF3BBB53 . 02/14/2023 |. 02/08/2024 |..........8,385 |...... 16,345, 174(1988.69) 400,644 |... LL34,745 L ... 341,745 ...
MORGAN
CO. INTERNATIONAL |} | 4066.71/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... PLC oo 4PQUHN3JPFGFNF3BB653  |. 02/22/2023 |. 02/15/2024 |......... 48,621 |.....200,123,7931(4165.28)  [ocoeiieiiiniiieees Jeenen 2,848,753 |.ceveeeeeeenn o 3,942,847 | .coovvninnn fennnnn 3,942,847 |...... 1,004,094 [.....oeommmniinens Jemmmmeeeeeemnen oo o | e |B0B2 e
MORGAN STANLEY AND
CO. INTERNATIONAL | | | e 1937.68/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... PLC oo 4PQUHN3JPFGFNF3BBB53 . 02/22/2023 |. 02/15/2024 |......... 26,741 |...... 51,085,574 ((1950.4) | [ 199,702 [cvvvvviiiiines Jveiinnns 179,852 [.eveeeeees [ 179,852 |..eeeeen(19,850)). i Joeevviiieecceeees [ e | e |B0B2 e
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 1802.22/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... [ K 4PQUHN3JPFGFNF3BB653 . 03/14/2023 |. 03/07/2024 |.......... 2,772 |........ 5,201,907 (1950.96)  |eeerrriieieeennnn freeeeees 207,472 [oeeeeeeeeeenees foeeeennes 255,492 [.eeeeneeens o 255,492 |..eeeeue 88,020 [eneieeiiiiees Jeeeenieeeeeeeeen oo e | e |BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL | | | e 3848.07/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... PLC oo 4PQUHN3JPFGFNF3BB653 . 03/14/2023 |. 03/08/2024 |........ 17,086 |...... 67,671,837 ((4073.25)  |eeeeiiiiiiieeen [ 2,295,504 [....oovvvnnniinns v 3,265,934 [...oeeeenin | 3,265,934 |.........970,430 [cooiviiinnnnnnns Jevnniieeeeiieeen [ e | e |B0B2 e
MORGAN STANLEY AND
CO. INTERNATIONAL | || e 4087.75/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... PLC oo 4PQUHN3JPFGFNF3BB653 . 04/18/2023 |. 04/12/2024 |......... 50,465 |..... 208,050,794 [(4157.6)  |eeeerriireeeennn fonnns 2,341,571 |eeeeeeeeeeen oo 2,822,845 | ..ccevnenns fennnnn 2,822,845 |........ 881,274 [ e e e | e |BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... PLC oo 4PQUHN3JPFGFNF3BBB53 . 05/31/2023 |. 05/24/2024 |......... 22,108 |...... 92,246,846 14104/ (4241.11) [cevvvvvvvrnnninnns |oeees 2,014,923 |ooovviiiiiiiins o 2,348,265 | ..cevvnnnnn fennnnn 2,348,265 |.........333,342 [ccooiiiiiiiiinns e [ i | e |BOB2 e
MORGAN STANLEY AND
CO. INTERNATIONAL | | | | 1735.32/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... . [PLC .. .. 4PQUHN3JPFGFNF3BB653  |. 06/06/2023 |. 05/31/2024 |..........4,505 |....... 8,094,111(1858.07) ...380,397 |... ....380,397 |...
WELLS FARGO BANK,
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA e KB1H1DSPRFMYMCUFXTO9  |. 07/19/2022 |. 07/13/2023 |......... 18,439 |...... 70,613,3493778/ (3881.13) |...... 1,189,770 |.eeeeeeeeeniaes foeeemmnnaneeeeennn fennns 1,896,790 | ..covvvenns feunnnn 1,896,790 |.eeeeeun 770,538 [neeeeeeenieeee Joeeemieeeeeeeee oo oo | e |B062 e
WELLS FARGO BANK, |} || e 1774.39/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... KB1H1DSPRFMYMCUFXTO9  |. 07/26/2022 |. 07/20/2023 |..........3,132........ 5,679,224 (1852.19) ...210,793 ... ....210,793 |...
......... 3879.38
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... KB1H1DSPRFMYMCUFXTO9  |. 08/02/2022 |. 07/27/2023 |.......... 7,186 |...... 28,916,105(4168.52)  |...... 1,288,809 |....eeeeerniiaes [oeerenieeeeeeeen fennns 2,040,709 [.eeuenneees fornnns 2,040,709 |...... 1,028, 111 |.oeeeeeeieeeeienn foeeeeeeeneeeee Jeeeeeeeeeeeen oo | e |BOB2
......... 4089.26.
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... KB1H1DSPRFMYMCUFXT09  |. 08/16/2022 |. 08/10/2023 |..........8,738 |...... 36,663,425 (4302.46) JN AU 1,719,740 | oo fnnenn 1,719,740
......... 4260.73
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... KB1H1DSPRFMYMCUFXTO9  |. 08/23/2022 |. 08/16/2023 |......... 34,393 |..... 147,626,622 |(4323.96)  [...... 1,197,908 |...oeieieriniaes [ feees 1,868,211 | .eevvveinns feeeenn 1,868,211 | 1,177,165 | [ e o | e |BOB2
........ 1688.74,
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... KB1H1DSPRFMYMCUFXTO9  |. 10/11/2022 |. 10/04/2023 |.......... 2,350 |....... 4,098,001((1798.92)  [ooeeeeer 136,183 e e e 216,948 | ..ooeneees [ 216,948 ... eee 88,251 [ [ e feeeeene e feeeeeeeeeieee | e [BOB2 Ll
S 1 [ Y OUPUN 3940.32
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA e KB1H1DSPRFMYMCUFXTO9  |. 11/22/2022 |. 11/15/2023 |......... 90,883 |..... 360,722,352((3997.85)  [...... 3,159,093 |..eerririiiiiiian e | LIVAT VLY R R 4,714,747 [...... 1,905,063 |-...eeeeeeeenns foeeeemmmineeeeenn foeeeeeceiiees foeeeeeiieeeeeee | eevvennn . [BOB2 L.
WELLS FARGO BANK, |} || e 3929.78,
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA e KB1H1DSPRFMYMCUFXTO9  |. 12/06/2022 |. 11/29/2023 |......... 24,426 |...... 98,247,479 |(4114.72)  [11iii2,607,720 |eeeeeeeeeniees foeeeeeneeeeeenen fenns 3,983,892 |....ccuuens fonnnnn 3,983,892 |......1,645,870 [....ceeeemnunneens Jemmmeeeeeeennenn oo e | e |BOB2 e
WELLS FARGO BANK, | || e 3969. 14/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA e KB1H1DSPRFMYMCUFXTO9  |. 02/28/2023 |. 02/22/2024 |......... 57,393 |..... 229,364,237 [(4023.62)  |eeeerruiiiieeennn fonnns 1,980,059 [..ovveeevnneieees Jeeneen 2,651,730 [.eveenneens fornnns 2,651,730 |.eeuneee 671,672 | feeeeeeeeeneeeee Jeeeeeeeeeenen oo | e |BOB2
WELLS FARGO BANK, | | || e 3862.81/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA e KB1H1DSPRFMYMCUFXTO9  |. 03/21/2023 |. 03/15/2024 |......... 35,294 |..... 138,322,833 |(3975.51)  [ceeiieeiiiiiiiiees |eeeee 2,609,285 |..evuueeaeennns o 3,397,738 | .cevvvnaenn feennnn 3,397,738 ... 788,453 | [ e e | e |BOB2
WELLS FARGO BANK, |} | 4086.01/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA e KB1H1DSPRFMYMCUFXTO9  |. 04/11/2023 |. 04/05/2024 |........ 71,151 (..... 292,319,614 ](4130.87)  [oeeeireeiiniieees Jeenen 2,074,052 |.eeveeeeeeennn foeees 2,575,916 | .oeevvuenns feunnnn 2,575,916 |....een 501,864 |ooeeeeeeeeeeeen [ e e | e |BOB2
WELLS FARGO BANK, |} | 1767.72/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA e KB1H1DSPRFMYMCUFXTO9  |. 04/18/2023 |. 04/12/2024 |......... 20,705 |...... 36,931,819((1799.71)  |eeeerriiieeeennn [ 408,096 [....covvvenereees Jennnnnns 472,301 | o 472,391 |eeee e 84,295 [ [ feeeeee e feeeeeeeeeeee | e [BOB2 Ll
WELLS FARGO BANK, eeeeenn.. 175037/
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA e KB1H1DSPRFMYMCUFXTO9  |. 05/31/2023 |. 05/24/2024 |......... 11,633 |...... 20,665,152((1802.48)  |eeeerruiiiieeennn feeeeeees 347,012 [oeeeeeeeeies e 429,148 | .ooveneee [ 429,148 .o 82,135 [ [ feeeeer e feeeeeeeeeieee | e [BOB2 Ll
WELLS FARGO BANK,
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA e KB1H1DSPRFMYMCUFXT09  |. 06/13/2023 |. 06/07/2024 |........ 61,619 |.....264,396,654 |(4319.44)  |oooorriiiiieeennn fonnns 2,490,024 |..ovneeeeeeni o 2,610,649 [..ooennees fonnnns 2,610,649 |.........120,625 |...covveneeeeennn [ eeeenieees feeen e e | e |BOB2
WELLS FARGO BANK,
Equity Call Option ... |Reserve Liability .... |Exhibit 7 ... NA s KB1H1DSPREMYMCUFXTO9 |. 06/21/2023 |. 06/14/2024 |......... 14,532 ...... 27,388,242 11866/ (1903.37) [---eeeeveenninrnee Joennnnnns 319,123 | oeieveeeeeeeenn [ KRR T 330,209 |......ee 11,086 [ oeeieiiiiiiee Joemeeeeeenniees forrrrennnnreeeenn forneeeereniniaaees | eeeeeennnn [BOB2 Lol
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
WELLS FARGO BANK, | | | e 1837.4/
Equity Call Option ... |Reserve Liability .... [Exhibit 7 ... |Equity ....... NA s KB1H1DSPREMYMCUFXTO09 |. 06/27/2023 |. 06/21/2024 |......... 18,565 |...... 34,484,4881(1877.6)  fo.iiiiiiiiiiiniins Joenennnns 455,771 | oo 473,592 ... 473,592 ).......... 17,821 | Lo o i
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 48,201,192 72,407,353 165,028,170 [ XXX 165,028, 170 47,882,835
Fixed Income Portfolio Interest
Interest Rate Cap .... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 10/18/2011 |. 10/19/2023 |........euvvvven fovnnns 21,500,000 |....SOFR  4.245% |......... 999,750 |.eevenneiiiiiinns o [ :e55) | R DRUUUUPSRIR RPN RN P R RPN (31205 O RN (R, BOS3 ............
Interest ....USD  5.62%/
Corridor Option ....... . |Rate... .. [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/22/2014 |. 10/15/2024 |.... P N 306,000,000 (USD ~ 6.62%) reeennnn 311,821 ...(15,488) P I (15,488)|..
Interest ....USD  5.63%/
Corridor Option ....... Rate........... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/22/2014 . 10/15/2023 |.....evvvvvvvinn fonnns 306,000,000|(USD  6.63%) [......... KL K 7 F RN (16,948 [eeeeeeeeees fernevvniinniiinnns e (17,9300 [ (16,948)[....ccvvvvnnnines | | e BOS3 ............
Interest BANK OF AVERICA, NA ....USD  3.94%/
Corridor Option ....... Rate.....cccown | uvnnnrniiiiiineeeens BATYDEB6GKMZ0031MB27  |. 02/18/2015 |. 02/11/2025 |......evvvvvvven fovnnns 97,000,000 |(USD ~ 4.94%) |......... LTI VN R (8,952)f......... 479,18 [ | 479,118 |......... 24 I I PO R, [-155157) | PO EURRN (R BOS3 ............
Fixed Income Portfolio Interest CREDITSUISE | e U 3.9%
Corridor Option ....... D Rate........... INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 04/21/2016 |. 04/23/2024 |.......evvvvvven fovnnns 82,000,000 [(USD ~ 4.9%)  |........ 127,000 |.eveeneeeiiiiin forriiinnnns 8,675 |......... 359,925 | ... 359,925 |.......... 97,456 [oeeeeiiiiiinnens e (ALY R AR
Income Portfolio Interest CREDITSUISE | e U 3.9%
Corridor Option ....... Rate........... INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 04/21/2016 |. 04/23/2025 |.......eevvvvrn founnns 82,000,000 |(USD ~ 4.9%)  [......... 700N R . (7,264)......... 320,537 | ceeeeeiinnn [ 320,537 |.cevuennnn ST T PO [A1:L5) R AR PN BOS3 ............
Interest CREDIT SUISSE ....USD  3.95%/
Corridor Option ....... Rate........... INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 04/21/2016 |. 04/23/2026 |.......eevvvven fovnnns 82,000,000 [(USD ~ 4.95%) |........ 128,000 |.eeveeneeeeiiiins o (6,340)f......... 239,014 | oo [ 239,014 |.......... R TR (VN O R, [(75<710)) R AR IPSRUIN BOS3 ............
Interest ....USD  4.75%/
Corridor Option ....... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/03/2015 |. 08/07/2023 |.......eovvvveen fonnnn 155,000,000 |(USD ~ 5.75%) |......... PARTVVVN R IR, 1,385 [ [ [ s (70 (115} R [QEFRVL)) F R U BOS3 ............
Interest ....USD  4.49%/
Corridor Option ....... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/03/2015 |. 08/05/2024 |.........ceevven fonnnn 155,000,000 |(USD ~ 6.5%)  |[......... PALV(V[VN R RPN (11,828)|......... 386,537 [.evvnneens o 386,537 |......... LTSRN A RN [QATR:71:)) F [ SO BOS3 ............
Interest ....USD  4.44%/
Corridor Option ....... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/03/2015 |. 08/05/2025 |.........eevvven fennnn 155,000,000 |(USD ~ 5.44%) |......... 225,000 |..eveeneiiiiinnns o (11,142)]......... 378,029 [ .evveneens o 378,029 |......... 129,028 [.vvvvvvinenes Jveiennns (11,142)[c s | | e BOS3 ............
Interest WELLS FARGO BANK, ....USD  4.25%/
Corridor Option ....... Rate........... NA KB1H1DSPRFMYMCUFXT09  |. 02/18/2015 |. 02/11/2024 |........evvvvven founnnn 97,000,000 |(USD  5.25%) |......... 167,325 [ feviis 51,386 |......... 303,600 [..cvvnneens forrinnns 303,600 |......... [RETCAL:)) T T, [CEI2i°)) R KU (Y BOS3 ............
Interest WELLS FARGO BANK, ....USD  4.45%/
Corridor Option ....... . |Rate... L [NAL L .. KB1H1DSPRFMYMCUFXTO9 [. 12/09/2015 |. 12/08/2023 |.... P N 219,000,000 |(USD  5.45%) veeenn..320,401 ...102,421..........28,044 | ........... .. (225,589)|. P I (19,854)[..cevvevvniiies e | e B053
Interest WELLS FARGO BANK, ....USD  4.45%/
Corridor Option ....... Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 12/09/2015 |. 12/08/2024 |........ceeevven founns 219,000,000 [(USD ~ 5.45%) |......... 327,800 [onneeeviiiieeees Jovnnnnnn (18,050)|......... 707,235 [ ceveeeeees o 707,235 |......... 287,889 [c.vuniiiiiiiiinns e (L SI0)) R [ ST BOS3 ............
Interest WELLS FARGO BANK, ....USD  4.45%/
Corridor Option ....... Rate........... NA i KB1H1DSPRFMYMCUFXT09 |. 12/09/2015 |. 12/08/2025 |..........eevven ovens 219,000,000 [(USD  5.45%) |......... 330,898 |...oeuiiiiiiiinn [ (16,400)]......... 544,572 | coeeeei | 544,572......... 135,966 [...oovvvvviniiins Jovnennns (16,400)]. .eevvvnnniniinnnn fooneiiiiiiiiiin | oo BOS3 ............
0179999999. Subtotal - Purchased Options - Hedging Other - Caps 3,977,107 10,559 3,932,888 | XXX 3,932,888 863,188 (203,439 XXX XXX
Fixed Income Portfolio Interest
Swaption Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/13/2023 |. 06/15/2026 |........ecvvvven fovnnns 30,000,000 (.. 2.8% / (SOFR) |vvvuuervrvnnnnns foreene 1,130,250 [ovvvvveiinniinns Joveene 1,309,742 [ .eeeeeenin | 1,309,742 |......... 179,492 [ | [ e | e BO311 ..........
Interest BANK OF AMERICA, NA
Swaption (33 (- S BN BATYDEB6GKMZ0031MB27  |. 06/08/2022 |. 06/14/2027 |......evvvvvvvrn founnns 50,000,000 (.2.1% / (0.25%) |...... 2,225,000 |.eeenneeeinnnnns foerrinineniennn feens 1,368,651 |.ceeeeeennn [ennnn 1,368,651 |....... ((728-L15)) AU EUPRR RO R [PSTN BO311 ..........
Interest BANK OF AMERICA, NA
Swaption ... . |Rate... . BATYDEB6GKMZ0031MB27  |. 11/10/2022 |. 11/10/2023 |.... N 100,000,000 |.. SOFR / (4.7%) |.........985,000 .. 139,128 .. e 139,128 [l (WAEIZS) R EUPRR AR RN [ B0311
Interest BANK OF AMERICA, NA
Swaption Rate.....cccown | uvnnnrniiiiiineeeens BATYDEB6GKMZO031MB27  |. 11/16/2022 |. 11/20/2023 |......evvvvvvven fovnnns 75,000,000 (.. SOFR / (4.6%) |........ 678,750 |oeevveeeeeeiiinen oo s 151,271 | oo [ 161,271 |....... (SIS 72 R AU RPN NP U BO311 ..........
Interest BANK OF AMERICA, NA
Swaption (3.3 (- S BN BATYDEB6GKMZ0031MB27  |. 11/30/2022 |. 12/01/2023 |....evvvevvvenn fonnnn 100,000,000 |.. SOFR / (4.3%) |...... 1,440,000 |ooevveennneiiinnn [ e 427,326 | ceeneeees [ 427,326 |..... (1,012,723)[c oo e [ e | e BO311 ..........
Interest BANK OF AMERICA, NA
Swaption ... . |Rate... R . BATYDEB6GKMZO0031MB27  |. 06/29/2023 |. 06/29/2026 |.... R R 50,000,000..... 3%/ (1.5%) |.. N R 2,172,501 [.eeeeneeens [ 2,172,501 |......... 111,251 |.
Interest
Swaption Rate........... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/07/2022 |.06/10/2025 |.......eovvvvenn fonnnn 100,000,000 [.2.3% / (0.25%) |...... 4,440,000 [.ooeeveneneeeens feernneneiinin foeees 2,092,705 | .ceevveannn feunnnn 2,092,705 |..... (1,192,736)[ .. oeeevvninees e [ e | s BO311 ..........
Interest
Swaption Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 11/07/2022 |. 11/07/2023 |......evvvvvvenn fonnnn 100,000,000 [.. SOFR / (4.8%) |...... 1,445,000 |ocovveeneeciiien [ s 105,672 | coeeeeieenn [ 105,672 |....... ((CZES T [1[0)) RPN IR RN RN U BO311 ..........
Interest
Swaption Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 11/16/2022 |. 11/16/2023 |.......ovvvveen ovnns 100,000,000 [5.25% / (4.25%) |......... 635,000 [...oiivveeeinnins Jonnnniiiiiiii foeeeennnn 395,998 [.eeeeeeen [ 395,993 |....... (328,862)]...evveeeennnins Joovvnnnniniiiinnnn fooviniiiiiinnnns o | e BO311 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
NOMURA GLOBAL
Fixed Income Portfolio Interest FINANCIAL PRODUCTS
SWaption ....ooeeeevnins | eeieniiiii s [0 IR Rate........... IN e 0ZVO05H2G7GRS05BHJI1 . |. 05/02/2023 |. 05/01/2026 |......evueereeen fevnnns 50,000,000 |.2.8% / (1.55%) |-vvvuereeemnnnnns foeeeen 2,375,000 [..eeeeeeneeees Jeeeees 2,083,769 [..evvnneres fornnns 2,083,769 |....... (291, 281)[.e e Jeeeeneeeeeemne o feeee | s BO311 ..........
NOMURA GLOBAL
Interest FINANCIAL PRODUCT:
Swaption ... . |Rate... IN ... ... 0ZV05H2G7GRS05BHJ91 . [. 05/09/2023 |. 05/11/2026 |.... R 50,000,000 {.2.75% / (SOFR) |oevvuuererennnnns foreene 2,680,000 |... N R 2,528,410 | .ceeveennnn fennnnn 2,528,410 |....... (151,590)|.
Interest
Swaption Rate........... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 11/10/2020 |. 11/10/2023 |.......evvvvvven fovnnns 30,000,000 [SOFR / (1.423%) |...... AL V1V P RPN 9,488,590 [..eevnneens fonnnns 9,488,590 |......... 289,383 |..oevvviiniiinnn feeeeeeieii i [ | BOS3 ............
Interest
Swaption Rate........... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 10/26/2022 |. 04/26/2024 |.........ceeveen fnenn 100,000,000 [. SOFR / (4.75%) |...... 1,740,000 .eeevneeeninnnes fovveinninneiiiinn o 398,272 | ceeeeeiinn [ 398,272 |....... [TV R FURTR IR R RN U BO311 ..........
Interest
Swaption Rate........... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 11/30/2022 |. 11/30/2023 |.......euvvvvven fonnnn 150,000,000 .. 5.5% / (4.5%) |........ 870,000 [-eevveenneeiiinnn oo e KTCTVATN PO RN 375,714 |....... (466,547 )[..vevvevvnnins Joevvnneeeevinees [ e | e BO311 ..........
Interest TORONTO DOMINION
Swaption Rate........... BANK .ovvviiiiiiies PT30B789TSUIDF371261 | 11/10/2022 |. 11/10/2023 |....evvvvnvvvinn founnn 150,000,000 .. 5.5% / (4.5%) |........ 885,000 [..oeevvveenneees Jernninieriinii foeeeinnn 319,270 [ .evveneees o 319,270 |....... (ESIVNCY/C)) RN IR RN RN U BO311 ..........
Interest WELLS FARGO BANK,
Swaption Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 06/13/2022 |. 06/15/2026 |........coeeveen fonnns 100,000,000 |.2.2% / (0.25%) |...... 4,725,000 |.eevnneevinnnnns foeveinininnniinns fonns 2,577,838 [ evveneens [ 2,577,838 |....... [ECICUNCICY) RN IR RN RN U BO311 ..........
Interest WELLS FARGO BANK,
Swaption Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 06/30/2022 |. 01/05/2024 |........ceevvven fonnns 400,000,000 |.. SOFR / (4.5%) [...... 3,000,000 [.eevvvneineeeens forrnieeeiiinin foeees 1,482,174 [ .o | 1,482,174 1..... [C2CT(UR:Z3 ) FRR [ RPN R U BO311 ..........
Interest WELLS FARGO BANK,
Swaption Rate........... NA KB1H1DSPRFMYMCUFXTO09  |. 07/11/2022 |. 07/11/2023 |....evvvnvvvvinn founns 250,000,000 [. SOFR / (4.25%) |...... 1,587,500 |-eevvveeeeieennn o v P ) I 2,236 |..... (1,960,594)[....cccvvvnnnnnnns e [ e | e BO311 ..........
Interest WELLS FARGO BANK,
Swaption Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 07/11/2022 |. 10/11/2023 |....cvvvvvvvvinn fonnnn 150,000,000 |. SOFR / (4.25%) |...... 1,503,750 [oeevvviiieeiiinn oo e 404,061 [.cevenneees s 404,061 |..... (1,603,975)[..ccevvvvnneins v [ e | e BO311 ..........
Interest WELLS FARGO BANK
Swaption Rate........... NA KB1H1DSPRFMYMCUFXT09  |. 10/21/2022 |. 01/22/2024 |........eovvvven fonnnn 175,000,000 |. SOFR / (4.75%) |...... 3,745,000 |..eevneeernnnnns fovvrnnninieiiinnn foeeens 465,133 | coeeeeinn [ 465,133 |..... (1,087,509)[...ccevvvvnninnns feenieeiieiei [ e | e BO311 ..........
Interest WELLS FARGO BANK,
Swaption ... . |Rate... L [NAL L .. KB1H1DSPRFMYMCUFXTO9 [. 10/31/2022 |. 11/06/2023 |.... N 200,000,000 (.. 5.7% / (4.7%) |...... 1,485,000 ...254,501 ... ....254,501 |....... (619, 148)[.
Interest WELLS FARGO BANK,
Swaption Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 11/07/2022 |. 11/13/2023 |......evvvvvvinn founns 150,000,000 |..5.8% / (4.8%) |...... 1,108,500 ..eevneeeiniinnes fovvenniiniiviinnn o 164,398 [.ooveeeeees [ 164,398 |....... (VAR 70) R R RO R [P BO311 ..........
Interest WELLS FARGO BANK,
Swaption Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 11/22/2022 |. 11/27/2023 |......vvvvvvvenn founns 150,000,000.. 5.3% / (4.3%) |...... 1,045,500 |.cevveenneiiiiien oo s 569,663 |...ovveees forrinns 569,663 |....... (YATR:"3 ) AU KPR RO R IS BO311 ..........
Fixed Income Portfolio Interest WELLS FARGO BANK,
Swaption ..........eeuens JUU 1) I Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 11/22/2022 |. 11/24/2023 |........ovvvven fonnns 100,000,000 |.. SOFR / (4.5%) |...... 1,141,250 [ o 260,941 | ... 260,941 |....... [C:TAR2:70) RPN IR RPN R RTTUUrrn |- 1X ) ) B
Income Portfolio Interest WELLS FARGO BANK,

Swaption ....ooovvivvins | eeeeeeiiiiie e [0 I Rate........... NA KB1H1DSPRFMYMCUFXT09 |. 12/28/2022 |. 06/26/2024 |...........cccen |ovnns 100,000,000 .. 5.3% / (4.3%) |...... 1,202,500 [.oevvvenniiiinns foveiniiiiiiiinns oo 700,578 [.eeeeeeins |ovennnn 700,578 |....... (461,256)]..vevvvennnnnnns foovvnnnnnneeninnns foonnniiiiinnnns o | e BO311 ..........
0209999999. Subtotal - Purchased Options - Hedging Other - Other 38,522,750 8,246,500 30,238,535 [ XXX 30,238,535 (17,327,601 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 90,701,049 80,653,853 10,559 199,199,593 | XXX 199, 199,593 31,418,423 (203,439 XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 48,201,192 72,407,353 165,028,170 [ XXX 165,028, 170 47,882,835 XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps 3,977,107 10,559 3,932,888 | XXX 3,932,888 863, 188 (203,439 XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other 38,522,750 8,246,500 30,238,535 [ XXX 30,238,535 | (17,327,601 XXX XXX
0499999999. Total Purchased Options 90,701,049 80,653,853 10,559 199,199,593 | XXX 199, 199,593 31,418,423 (203,439 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Basin Electric Power
Cooperative - Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [070101A%1 ... . . |Rate... I P ... 549300EX04020BFQTQ27 | 02/14/2008 |. 06/11/2029 |.... P 7,500,000 |.5.124% / (ML) |.. .36,618 ... ....465,552 |...
Basin Electric Power
Cooperative - Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [070101A*1 .............. [0 IR Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 02/14/2008 . 06/11/2029 |..eevvenvivvinnn fooriiinns 500,000 |.5.124% / (ML) |eevvennvrvrmnnnnns foorevnniniieeenns foens (ATR:CT0) AU U I, 31,037 |eeeneeeiiiiines forveiniiiienn e e foe 6,100 | .......... 210} IR
Basin Electric Power
Cooperative - Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [070101A*1 .............. [0 IR Rate....cooevns | rniniiiiiiiiinineeens 549300EX04020BFQTQ27  |. 02/14/2008 |. 06/11/2029 |.eevvvunvveennn foeees 3,000,000 |.5.124% / (ML) [ovneeeeeemmmniens foeemmmmeeeeeeenns feeeeeeeenns 4798 | [ e 186,221 [ eeeeeeeeeeees [ foeeeeee e [ s 36,599 | ....cee (0] I
Basin Electric Power
Cooperative - Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [070101A*1 .............. Dl e Rate......cooe | evvninnniiiiiiinens 549300EX04020BFQTA27 ). 02/14/2008 |. 06/11/2029 |.....evvvivvvnnn foeriiinnns 500,000 [.5.124% / (ML) Jovvenniiviinnnnnns foovvvnnnnnnnninnns foonniiiinnnnns AN N [T AT 31,087 |eeeniiiiiiines fovviinnininn feeeeniiii i foinnn 6,100 .......... BO31 ..ivvvunnnns
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 18,373 XXX 713,846 140,298 | XXX XXX
ANGLIAN WATER SERVICES ..USD  4.187%/
Currency Swap ......... FINANCING GO369@AM8 . |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/29/2012 |. 04/01/2028 |........euvvvven fovnnns 58,000,000 [(GBP  4.394%) |ceevunvvvvervnnnns foovevnnnnnieeeinns forennns 187,888 |..... 10,978,993 [..evveeeees [ 12,456,610 |..... (2,531,640)[....cccevvnnninns Joerenieeeciiiens [ e 632,632 .eevennnnn B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TF*6 BANK OF AMERICA, NA USD 373
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 03/07/2013 . 11/29/2023 |.eevvveeeveennn [ 1,307,300 |(EUR  3.06%)  [-oeeeeeemmnereees Joemmneeeeeemnnes foeveeennnns 7,908 |......... 216,300 [..evvnnees forreeenns 209,369 |......... (28,751 eeeeeeeeee e foeeeeee e [ 4,218 oo B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TF*6 BANK OF AMERICA, NA U 3.73%
Currency Swap ......... . |Currency..... . BATYDEB6GKMZ0031MB27 |. 03/07/2013 |. 11/29/2023 |.... P U 1,307,300 |(ELR  3.06%) ...216,300 | ... ....209,369 |.........(23,751)[.
SENS ES
CORPORATION 81725TF*6 BANK OF AMERICA, NA USD 373
Currency Swap ......... . | Currency..... . BATYDEB6GKMZ0031MB27 |. 03/07/2013 |. 11/29/2023 |.... R PP 6,536,500 [(EUR ~ 3.06%)  |eeevvuuveermmnnn formeeemmmniieeees Jeeennnn . 39,517 | 1,081,498 |..covvvennn fennnnn 1,046,847 |....... (118,754)[.
SENS ES
CORPORATION 81725TF*6 BANK OF AMERICA, NA U 3.73%
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 03/07/2013 . 11/29/2023 |...evvvvnvvvinnn fonnnns 3,005,100 [(EUR  3.06%)  |eevvvnnvervrnnnnn fooverennniniiniens fouvnnns 18,168 |......... 497,210 [ cevveeees o 481,279 |......... [RSTRITC)) A RPN R R, 9,696 [ ..oevnnnnn B023 ............
HIGH SPEED RAIL
FINANCE PLC G4445%AG3 BANK OF AMERICA, NA USD  3.10325%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |..eevvvenveeenn feunns 7,587,205 |(GBP  2.3%)  [eeeeeeeieiiiiieees e e 26,781 |....... (308,244)[ ..ovvnee [ 392,389 |....... (422,692)]ccvvmeeeeeemnn foeeeeemmeeeeces e e 149,617 | oo B023 ............
HIGH SPEED RAIL
FINANCE PLC G4445*AG3 BANK OF AMERICA, NA USD  3.10325%/
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |......evvvvvvven founnnn 15,612,781](GBP  2.3%)  [oooevrvviernninnns Joevennieeeceinins [ 55,475 1....... (638,505)( +evvvneens o 812,806 |....... [C76T8-7(C)) RN IO RPN RN 309,921 .......... B023 ............
....UsD  3.28%/
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2030 |.......evuvvvvne founnnnnnns 561,350 [(ER  2%)  [ooeeeeevnininiins foeeeeeeeveiiens foeveiinnnns 3,761 |.......... 15,850 [.eveeeeeens i 21,083 |........ [QRIR15)) FOR [T RPTRR RN 7827 oo B023 ............
....UsD  3.28%/
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 [. 06/29/2030 |......eevvvvvrnn feunnnnns 3,929,450 [(ER  2%)  eeevrevrrvinnnnns fooreeviiieeeeens e 26,324 |......... 110,949 [.eveeeeenn s 147,578 |......... [RCT 12} R FORRRUUURRR RN RN 51,992 | .......... B023 ............
....UsD  3.28%/
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2030 |.......evuvvvvne founnnnnnns 561,350 [(ER  2%)  [ooeeeeevnininiins foeeeeeeeveiiens foeveiinnnns 3,761 |.......... 15,850 [.eveeeeeens i 21,083 |........ [QRIR15)) FOR [T RPTRR RN 7827 oo B023 ............
....UsD  3.28%/
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2030 |......euvvrvvenn feunnnnns 4,490,800 [(ELR  2%)  oeeeerenrirrinnnns foorreeviiiiieeens Jovnis 30,085 |......... 126,799 [.eveeeeeen o 168,661 |......... [(ETHVI0X)) U AR R RN 59,419 | .......... B023 ............
..USD  3.365%/
Currency Swap ......... SAFRAN F7754#AD5 ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2032 |........euvvvvvr founnnnnnns 561,350 [(EUR  2.05%) [.oeveevvvnnviiinns foomneneeiinnies foeveiinnans 3,863 |.......... 15,850 [.evneeeeens foreiiinnns 25,869 |........ [QRIR15)) FOR [T RPTRI RRRTN 8,423| ... B023 ............
..USD  3.365%/
Currency Swap ......... SAFRAN F7754#AD5 ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2032 |......euvvvvvrnn founnnnns 4,490,800 [(EUR  2.05%)  |eevvvnnvvvvrnnnnn fooverviniiiineens o 30,904 |......... 126,799 [.eveneeens [ 206,955 |......... [(ETNVI0X)) R AR RO RN 67,383 .eevnnnnns B023 ............
.. USD  3.365%/
Currency Swap ......... SAFRAN F7754#AD5 ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2032 |.......eeuvvvvnr founnnnnnns 561,350 [(EUR  2.05%) [.oeveevvvnvininns foomnneeeiiniins forveiinnnns 3,863 |.......... 15,850 [.evneeeeens foeviiinnnn 25,869 |........ [QRIR15)) FR [T RPTRR RN 8,423 ... B023 ............
.. USD  3.365%/
Currency Swap ......... SAFRAN F7754#AD5 ..... Dl e Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2032 |.......evvvveen founnnns 4,490,800 [(EUR  2.05%) J.ieevvevrivrrennns fooveriiinniinniins Jounnnns 30,904 |......... 126,799 [ [ 206,955 |......... (95,008)].vvvvvvnnnnninne Jovvnnnniiiiinins fovniiiiiniiins fos 67,383 ..ooeennns B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
GREAT PORTLAND ESTATES .USD  3.2255%/
Currency Swap ......... PLC G2685@AL3 ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/05/2020 |. 11/22/2035 |.......evvnvvvnr founnnns 1,971,000 |(GBP  2.77%)  [oevvvvvevvnnrines Jovnenieeeeviiiins foevviinnnns 5,678 |.......... 63,974 [ e [ 221,268 | [Q[CZT5)) FRIR IR RPN RN 34,711
GREAT PORTLAND ESTATES .USD  3.2255%/
Currency Swap ......... PLC G2685@AL3 ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/05/2020 |. 11/22/2035 |.......evvvvvne founnnnnnns 657,000 [(GBP  2.77%)  |ovvrurverrrnvnnnns [oorevmnnnneneeinns foonniinenns 1,893 [.......... 21,325 | oo [ 73,753 |ouueennns (7307225 | O KR R R, 1,570 | e B023 ............
GREAT PORTLAND ESTATES .USD  3.2255%/
Currency Swap ......... PLC G2685@AL3 . . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/05/2020 |. 11/22/2035 |.... P RO 3,285,000 |(GBP  2.77%) ..9,463 ... ....368,763 |....... (171,126)[.
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF ....UsD  3.13%/
Currency Swap ......... C5793#AP8 ........ccee. [0 IR Currency..... CANADA ...eeevinnes ES7IP3USRHIGC71XBUT1 | 10/17/2019 . 07/17/2034 |..cevvveeeaeenn fenes 2,665,042 |(CAD  3.42%)  [oeeeeeeeeennieees Jemmeeeeeeeenn e (2,8%).......... 20,039 |.coovvnnenn fernnnnn (115,410)f........ (61,882)]ccevveeeeeeennn foeeeeeeemeeeees e [ 44,305 .......... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF ....UsD  3.13%/
Currency Swap ......... C5793#AP8 ... [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 10/17/2019 [. 07/17/2034 |...evvennvvvinnn foennns 1,066,017 [(CAD  3.42%)  |ovevvvnnvvvvvnnnnn fooreeeiiiiieeiens o (1,188)].cceeeeenns VA [N SRR R (46,164)|......... [ZIEX)) F RN T R, 17,722 weeenes B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF ....UsD  3.13%/
Currency Swap ......... C5793#AP8 ........cceee. [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBUT1  |. 10/17/2019 [. 07/17/2034 |.eevvveeeeeennn fenes 1,066,017 [(CAD  3.42%)  |eevvvmereeemnnnn fooeeeeenieeecees Jeenes (1,158)] e 8,016 [..eveeeennn Joeeennnnn (46,164)|......... (24,753)]-cveeeeeeeeenes foeeemmmneeeeeeeen fereeeeeeeees e 17,722 .......... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF ....UsD 3.13%/
Currency Swap ......... C5793#AP8 ... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 10/17/2019 |. 07/17/2034 |......evvvvvvven founnnn 12,183,050 |(CAD  3.42%)  [ooovvvviinnnninns fevnniieeeciiiens [ (13,238)|.......... 91,609 [.eevneeeees o (527,588)....... [2:728:151<)) RN IO KRR AR 202,536 | ....oeeeen B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF ... USD 3.17%/
Currency Swap ......... C5793#A06 ........ec..e. [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 10/17/2019 |. 07/17/2035 |...cevvvnneeaaen fevnnnn 13,858,220 [(CAD  3.46%)  |eevvuneeeeemmnnns foeeeemmniieeceens fees (14,999)......... 104,205 [.eeveeeens oo (649,524)|........ (321, 785)[. e eeeeeeneeee Jeeemmmeeeeeeeneen foeeeeeeeneeeeee Jeeens 240,579 | ... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF ... USD 3.17%/
Currency Swap ......... C5793#A06 ....evvnenes [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 10/17/2019 . 07/17/2035 |..cevvvenniviinn fonnnns 7,690,551 [(CAD  3.46%)  |eevvvnnvvvvrnnnnn fooveeiiiiiiiieens o (8,324).......... 57,828 [.eveeeeens o (360,450)f....... [QULRTE)) R U RPN AR 133,508 | .......... B023 ............
QPH FINANCE CO PTY .USD  4.5525%/
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ....oeeeeeee Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |.06/11/2014 |.08/14/2029 |........euvvvver founnnnnnns 281,610 [(AUD  6.28%)  |ovvvenvvvrrnnnnnns foovevnnnnereennns foonniiiiinnnns (66)].......... 81,915 [ [ 72,218 |oueennnnenn [TV PO RN R R, 3,486 | ... B023 ............
QPH FINANCE CO PTY .USD  4.5525%/
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ....eeeeeee Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 06/11/2014 |. 08/14/2029 |.......eovvvvvnn fennnnns 1,783,530 [(AD  6.28%)  |ovvvenvvvevnnnnns foovevvninineceins o (415)]......... 518,795 [ .evveneeees o 457,379 |.ceveennn 23,750 |oevvvnnniniinnnnn fooeeeeii e e 2,077 [ ceveennnns B023 ............
QPH FINANCE CO PTY .USD  4.5525%/
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ....eeeeeee Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 06/11/2014 |. 08/14/2029 |.......eevvvvvnn fonnnnns 1,783,530 [(AUD  6.28%)  |ovvvenvvvivvnnnns foovevvninieecinns o (415)]......... 518,795 [ .evveneees o 457,379 |.ceveennn 23,750 |oevvvnniniiinnnn fooeeeiii e e 2,077 [ ceveennnns B023 ............
QPH FINANCE CO PTY .USD  4.5525%/
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ...eeeee Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 06/11/2014 |. 08/14/2029 |.......ovvvvvnn fonnnnns 3,285,450 |(AUD  6.28%)  [covveveeevnnninnns Jovnenieeeeniiie [ (764)]......... VA R R 842,539 |.......... LTS VN R EPRRRR (R R, 40,668 | .......... B023 ............
QPH FINANCE CO PTY .USD  4.5525%/
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ....oveneene Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 06/11/2014 |. 08/14/2029 |.......evvvvvnn feunnnnns 4,036,410 [(AUD  6.28%) |.eevvvvnnnienrrnnn feoeeererinniiinnes foerinninnns (939)f...... 1,174,115 | oo | 1,035,120 |.......... 53,750 |.evvvnniiniinnnnn fooeeeiiii e e 49,963 | .......... B023 ............
QPH FINANCE CO PTY .USD  4.5525%/
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ....eeeeee Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 06/11/2014 |.08/14/2029 |........evvvvnr fouvnnnnnns 281,610 [(AUD  6.28%)  |ovvvenvvvrennnnnns foovevnnnneeeeinns foonniiiiinnnns (66)].......... 81,915 [ [ 72,218 |oueennnnenn [TV PO KRR RN U, 3,486 | ..o B023 ............
QPH FINANCE CO PTY .USD  4.5525%/
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ....oeeeeeee Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |.06/11/2014 |.08/14/2029 |........euvvvver founnnnnnns 563,220 [(AUD  6.28%)  [cooevvviernnnniins Jevneneeeeviiiens forriiiiinnns (131)]........e 163,830 |.oeeeeenenn [ernenns 144,435 |........... % V[0 U FOPUUR R RO 6,972 wevrennnns B023 ............
SYDNEY AIRPORT FINANCE .. USD  3.195%/
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/12/2020 |.06/16/2040 |......euvvvvvrnn feunnnnns 2,428,560 |(AUD  3.28%)  [oooveeviiinnnnnns Jevnineeeciiieen [ (1,706)].......... 32,220 | eeeeeiinnn [ 275,812 |..oouennns LIV [V (VN R EPRRRRR R R, 50,030 [ .eevrnnnns B023 ............
SYDNEY AIRPORT FINANCE .. USD  3.195%/
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.......evvvvvves fouvnnnnnns 876,980 [(AUD  3.28%)  |ovvvenvervrrnnnnns foorervniniieeiins o (616)|.......... 11,635 [ | 99,599 |.......... JLCT2<I0 N R AR KRR R 18,066 | .......... B023 ............
SYDNEY AIRPORT FINANCE .. USD  3.195%/
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |........euvvvenr |ounnnnn 2,765,860 [(AUD  3.28%)  |eevvvenrirvinnnnn fooerriiiiiiiieeens e (1,943).......... 36,695 |..oevnnnnnn [ 314,120 |.......... 51,250 |oeevvnniiniinnnnn fooeeiiii e [ 56,978 [ .......... B023 ............
VTG FINANCE SA ..USD 2.778%/
Currency Swap ......... L9619@AAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 [. 10/29/2032 |.....evvvvvvvrnn founnnnns 2,640,375 |(EUR  1.45%) [oooviiiiiininnnns v [ 18,632 ......... 185,624 [.eeeeeeeees [ 231,752 |.cueenns [(CCTX D) R KON T R, 40,346 | .......... B023 ............
VTG FINANCE SA ..USD 2.778%/
Currency Swap ......... L9619GAAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |.......evvvvvvee founnnnnnns 293,375 |(EUR  1.45%)  [ooeeiviiiinnnnns Joevrenieeeeeines oo AV(V 20,625 |..ceeveennn foeeenennn 25,750 | [ESTES )  FO EER R 4,483
VTG FINANCE SA ..USD 2.778%/
Currency Swap ......... L9619@AAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 [. 10/29/2032 |.....evvvvvvvvnn founnnnns 2,640,375 |(EUR  1.45%) [oooviiiiiininnnns e [ 18,632 ......... 185,624 [.eeeeeeeees [ 231,752 |.cueenns [(CCTX D) R KON T R, 40,346 | .......... B023 ............
VTG FINANCE SA ..USD 2.778%/
Currency Swap ......... L9619@AAT ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |.... P O 3,520,500 |(ELR  1.45%) |.. 247,499 ... ....309,002 |.........(71,252)[.
VTG FINANCE S ..USD  3.085%/
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.....evvvvvvvrnn founnnnns 2,053,625 |(ER  1.7%)  [oeeririiiininnnns Jevnnieeeeiiiees [ 15,224 |......... 144,374 (41,564)..0vvvnnnnininnnns |oereeeeeeeeeeeeees o [0 36,070 | e B023 ............
VTG FINANCE SA ..USD  3.085%/
Currency Swap ......... L9619@ABS ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.... .... 586,750 [(ER _ 1.7%) L 41,250 . (11,875)[.
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
VTG FINANCE SA ..USD  3.085%/
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 [. 10/29/2035 |.....evvvvvvvrnn founnnnns 2,933,750 |(ER  1.7%)  [oeerriiiiininnnns fevenieeeeinnns [ 21,749 |......... 206,249 |... 306,762 |......... [(CT 740 R FOUUUU RO RN 51,528
COMPAGNIE DES LEVURES
LESAFFRE SA F2000#AD8 WELLS FARGO BANK, ..USD  3.866%/
Currency Swap ......... . | Currency..... NA. .. KB1H1DSPRFMYMCUFXT09  |. 07/22/2015 |. 12/01/2030 |.... J PP 3,265,800 [(ER  2.07% ...(7,201)]... ... (71,252).
LESAFFRE SA F2000#AD8 WELLS FARGO BANK, ..USD  3.866%/
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns . | Currency..... NA. . .. KB1H1DSPRFMYMCUFXTO9 . 07/22/2015 |. 12/01/2030 |.... R 43,544,000 |(ER  2.07%) ...(96,014) [(EiSIUN0 7)) U EUPRORR AT RN < 1< <': i I B023
COMPAGNIE DES LEVURES
LESAFFRE SA F2000#AD8 WELLS FARGO BANK, ..USD  3.866%/
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 07/22/2015 |. 12/01/2030 |...cevvvuuereaen fovnnnn 25,037,800 [(EUR  2.07%)  |-eeeeevmmereernnn foonmeeeemmmmneees Joerennnns 227,575 |eueennnn [ 00015} [ 543,559 |....... (546,269)[...eeeeeeenneeee Jeeemmneeeeeemnnen forreeeeeeneees feeens 341,181 ...t B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA F2000#AD8 WELLS FARGO BANK, ..USD  3.866%/
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 07/22/2015 |. 12/01/2030 |....cevvnvvvinn fornnnnns 3,265,800 [(EUR  2.07%)  |eevvvnnvvvrrnnnnn foovereniiiiiiiens Joavins 29,684 |.......... (WAY01)) [RRRRRUU RN 70,899 |......... (A< R FORRR R RN, 44,502 | .......... B023 ............
DENTSPLY SIRONA INC WELLS FARGO BANK, ... USD  3.01%/
Currency Swap ......... 24906PB#5 .............. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 |. 10/27/2024 |......evvvvvvnnn foerinnnnns 671,880 |(EUR  0.98%) [.oovevevvnnvinnes Joenenneeevininns forvviinnnns 6,850 |.....cen 17,280 | ceeeeeeienn fevnins 20,212 |euenns [Q:5(0)) R FO R R R, 3,872 .o B023 ............
DENTSPLY SIRONA INC WELLS FARGO BANK, ... USD  3.01%/
Currency Swap ......... 24906PB#5 .............. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 |. 10/27/2024 |......eevvvvvvnn foerinnnnns 335,940 |(EUR  0.98%)  [oeevrvvrrrnnnnnns Joovevnnnneeeiinns oo 3,425 ..o 8,640 [.eeveeeeens |oeiiiinnnn 10,106 |.......... [0 2<)) R AR R R 1,96 .eeennes B023 ............
WELLS FARGO BANK, .. USD  2.236%/

Currency Swap ......... EVIDES NV N3136#AD4 . |D1 ............ Currency..... NA s KB1H1DSPRFMYMCUFXT09 |. 06/27/2020 |. 12/11/2024 |........covvvvee Jovnnns 11,008,000 [(EUR  1.25%)  [.oiveevvnniininns fooenenninnnnnnnnns fovvennnnns 55,365 |.......... 97,997 [ [ 2,451....... (237,508)]... v eevvevennnins foevvnnnnnnnieiines foonniiiiiiiiinnns foeviiinnns 66,324 | .......... B023 ............
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 1,299,166 17,645,059 | XXX 22,166,564 (7,591,133 3,776,125 [ XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,317,539 17,645,059 | XXX 22,880,409 (7,591,133 3,916,422 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX

Fixed income Portfolio Interest ROYAL BANK OF

Interest Rate Swap ... Rate........... CANADA .....ovvvennnns 3L/ (2.25%) ......... . 09/18/2012 . 09/20/2027 |.....evvnvvvvenn founnn 100,000,000 [.2.235% / (ML) |evvennrrrrrnnnnns foovevvmnnieeiinns founns (1,292,968)|..... (7,579,165)( .eevvnnen [nnns (7,579,165)(....... [0 [C1e) R FRUOR R N 1,028,032 | .......... BO311 ..........
Interest BOFA SECRITIES NG | | | | | SOFR /

Interest Rate Swap ... . |Rate... R Lo 3L/ (2.25%) ......... |- 06/13/2022 |. 06/15/2029 |.... R R 68,000,000 |(3.1275%) ...623,751 |...... 2,449,302 [.evneeennn | 2,449,302 |.........430,928 |. 830,351
Interest

Interest Rate Swap ... Rate........... L/ (2.75%) ......... . 12/01/2022 . 03/01/2083 |.....evvvvvvvenn founnn 100,000,000 [SOFR / (3.029%) |+vvvvvunvevvrnnnnn foovvrviiniiieices v oo 2,762,516 [.eeveneens [ 2,762,516 |......... (7S N PR KRR (R RN 1,655,371 ..oeeees BO311 ..........
Interest

Interest Rate Swap ... Rate........... L/ (2.4%) .......... . 12/28/2022 . 06/26/2034 |.......eovvvven founnnn 75,000,000 [SOFR / (3.355%) |vvvunveverennnnns [oorevvmnnnnneennnn fovenniiiiiiniinnns foeeenn (V7K 3)) [ (229,435)|......... JL/CJRCX 728 ISR FOPRRRURRRR R RN 1,243,579 [ coveeennns BO311 ..........
Interest c

Interest Rate Swap ... Rate........... 1.47% /7 (3) ......... . 02/24/2023 |. 02/28/2025 |......euvvviinn founnn 150,000,000 [4.925% / (SOFR) [...evvvvvunnvvninn founenieeieiiiiens foevviinnnns 3,234 1....... (248,215)[ cevvnnne [ (248,215)|....... (22172 1)) A ERRRUN R R 968,776 | .......... [-[0] IR
Interest

Interest Rate Swap ... Rate........... L/ (2.5%) oo . 03/21/2023 |. 03/23/2030 |....cvvvunvvvnnn founnnn 50,000,000 . SOFR / (3.41%) |ouvveunverrennnnns foorevvmnniieiinns fonns 219,036 |......... 928,352 | .oeeevinnnn [ 928,352 | 928,352 |..evvvnenieiiinnn feeeeniiiiiies i [ 648,761 | .......... BO311 ..........
Interest

Interest Rate Swap ... Rate........... 3.8375% / (SOFR) ..... . 03/21/2023 |. 03/23/2024 |......ovvvvvvnen founnnn 50,000,000 [4.731% / (SOFR) |+vvvuunvrervnnnnns foorevvmnnnieeienns fovnnnns (35,564)]....... (266,009)] ...eevvvnnn |evnnnns (266,009)....... (LG 101¢)) RPN IR RPN AR 213,820 .....eennn BO311 ..........
Interest

Interest Rate Swap ... Rate........... SOFR / (3.138%) ...... . 01/24/2022 (. 01/15/2024 |......oevvvvvenn fonnnn 500,000,000 .1.167% / (ML) [ovevvvevnnnninns Jovvnnneeecvinnnns [ (9,458,982)|... (12,065,518)]........... ... (12,085,518)...... 7,601,170 [.ovevvnnnniiiiins [ v [ 1,845,950 [ .......... [-[0] IR,
Interest

Interest Rate Swap ... Rate........... 2.376% / (M) ........ . 01/21/2022 (. 01/04/2024 |.......oevvvveen fonnnn 500,000,000 |1.0025% / (ML) [oeevevernnnnnnns Jvnnnneeeeiiniins [ (9,232,417)|... (11,200,436)] ........... ... (11,200,436)...... 7,822,357 |vevvniiniinnnnn fooeeeiiii e e 1,794,206 | .......... [-[0] IR
Interest

Interest Rate Swap ... Rate........... 2.236% / (L) ........ . 01/27/2022 (. 01/26/2024 |.......vvvveen fonnnn 250,000,000 [1.2985% / (ML) |evvvenvrrrennnnns foorevvmnniiieinns founns (4,556,293)..... (6,139,076)] .eeeeenes |oeee (6,139,076)|...... 3,601,651 [o.envvviiiinnnns v [ e 948 141 | .......... [-[0] IR
Interest c

Interest Rate Swap ... Rate........... 2.326% / (L) ........ . 02/03/2022 (. 01/15/2024 |......ovvvvvvenn fonnnn 350,000,000 [.1.275% / (ML) |evvennvrvrrnnnnns foorevvnnieeeieans fonnns (6,142,202)|..... (7,973,546)( .cevnnnnn [ (7,973,546)...... 5,056,612 [c.envvviivniinnns foevenieeeeeieeen [ e 1,202,165 .......... [-[0] IR
Interest

Interest Rate Swap ... . |Rate... Lo 2.38% / (L) ......... | 11/28/2022 |. 11/30/2052 |.... R R 18,000,000 .. 3ML / (1.75%) ... 273,648 |...... 5,742,514 | oo | 5,742,514 |..........40,230 |. P I (18,255)|.. 488,337
Interest ING

Interest Rate Swap ... (3.3 (- S BN 4.1795% / (SOFR) ..... . 01/17/2023 . 01/19/2083 |....cvvvevvvrnn founns 140,000,000 .. 3ML / (2.35%) [.ooeevvervnnnninns fovnnnn 1,942,500 |...... 1,606,648 |..... 16,741,727 | coeeeeeeins | 16,741,727 |..... 14,885,903 [...oovvvvvnieiies [ (86,676)]...ccvvnnneenrnnnn founnns 2,164,844 | .......... BOS3 ............
Interest ING

Interest Rate Swap ... Rate......ccovw | unninrniiiiiiinnneees SOFR / (3.31217%) .... |.01/21/2022 . 01/11/2024 |.......eevvvveen founnn 500,000,000 |1.1045% / (ML) [oevvvvennnninns fvrnneeeeeinnans [ (9,183,160)... (11,592,873 ........... ... (11,502,873)...... 7,703,828 [c.envvvvvvnnnnns foevenineeeceiines [ e 1,827,303 | .oenennens [-[0] IR

Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... Dl e Rate........... . 4.71928% / (SOFR) .... |. 05/27/2022 |.06/01/2032 |.......covvvvee ounnns 72,000,000]...... M/ (2%) |......... 993,600 [....oovvvveininns |oueens 1,035,430 [..... 10,124,254 [..oeeeee [t 10,124,254 |......... [C:)) O T (49,164)].....ovvvvnnnnins e 1,075,718
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... Rate........... . 03/02/2022 |. 02/29/2024 |......ouvvvvvinn founnn 250,000,000 [.1.435% / (ML) |evvennvrvrennnnns foovevvniieeeienns fennns (4,188,284)..... (6,650,524)(....eeeec [nnnn (6,650,524)...... 3,154,992 [..oovivviiiiiiiinn feeeeeeeiiins o [ 1,022,018 | .......... 210} IR
Interest
Interest Rate Swap ... . |Rate... . 11/15/2022 |. 11/17/2032 |.... A 250,000,000 |.. UL / (2.25%) |...... 3,405,000 |...cevvrrrrrrennns |ornnn 3,208,207 |..... 31,460,869 |........... [..... 31,460,869 [.........(53,070))...cuunnrrriennnns fooeeenn (168,620)).cvveenciiininnns foeneee 3,830,751 .|B053 ...
Interest
Interest Rate Swap ... Rate........... . 01/28/2022 . 01/26/2024 |........cvvvveen fonnnn 250,000,000 [. 1.325% / (ML) |evvennrrrrrnnnnns foovevvnnniieienns founns (4,523,168)|..... (6,102,032)( .cevveeeees [onnns (6,102,032)...... 3,569,893 |...vvvniiiiiiinn [ e e 948 141 | .......... [-[0] IR
Interest
Interest Rate Swap ... Rate........... . 01/27/2022 (. 01/18/2024 |.....evvvvvvenn fonnnn 250,000,000 .1.219% / (ML) |evvennvrrrennnnns foorevvniieeeceins fonnns (4,460, 150)|..... (5,823,207)fceevennccs [onnns (5,823,207)...... 3,673,949 |.oovvniiiiinin [ e e 929,906 | .......... [-[0] IR
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... ... SOFR / (3.7085%) ..... . 01/26/2022 . 01/15/2024 |......ovvvvvvenn fonnnn 500,000,000 |1.1555% / (ML) [oevvvvvvnnnninns Jvvnnneeeciinnnns [ (9,487,732))... (12,006, 143)(... ... (12,006, 143)|...... 7,628,754 [oeniiiviininnns oo [ e 1,845,950 .[BO31 ...
income Portfolio BOFA SECURITIES INC
Interest Rate Swap ... SOFR / (2.796%) ...... . 02/14/2022 . 01/15/2024 |......ovvvvvvenn fonnnn 250,000,000 [.. 1.76% / (ML) |evvennvrvrrnnnnns foovevvmnniieeenns founns (3,988,241)|..... (5,243, 178)[ cevvenencn [ (5,243,178)|...... 3,089,395 |..evvnniiiiininnn fooeeeiiii e e 922,975 | .eeeen [-[0] IR
Interest Rate Swap ... SOFR / (2.831%) ...... . 01/31/2022 . 12/31/2023 |....ovvnnvvinnn fonnnn 300,000,000 . 1.299% / (ML) [oevvvevvnnnnrnns Jovvnnneeeciinanns [ (5,517,976)|..... (6,423,518)(.ccuvneccs [ (6,423,518)|...... 4,530,495 |.oovvnniiniiinnnn foeeeeiii e e 1,065,010 | .......... [-[0] IR
Interest Rate Swap ... 3L/ (0.795%) ........ . 02/01/2023 |. 02/03/2033 |.....evvvnvvvnnn founnnn 95,000,000 [... ML / (2.1%) |ouvrenrrrrrrnnnnns foreenn 2,225,000 |...... 1,041,709 |..... 13,282,675 [.eveeneeen [ 13,282,675 |..... 11,147,820 |ooevvvnneieiiinnn [ [CURTEY R RN 1,472,154 | ...l BOS3 ............
Interest Rate Swap ... 2.615% / (3M) ........ . 1171072022 . 11/14/2052 |....ovvvnnvvinnn founnnn 39,000,000 [... ML /7 (1.7%) |ouvvenvrerrmnnnnns foorevvnniieeeenns fornd 636,123 |..... 12,793,679 [.evenneeeen [ 12,793,679 |.......... 38,945 |.oevviiiniiiin foeeeii e e 1,057,275 .......... BOS3 ............
C
Interest Rate Swap ... 2.364% / (BML) ........ . 05/27/2022 . 06/01/2052 |.....cvvvnvvvnnn founnnn 40,000,000 |.. ML / (2.25%) |........ 986,000 [.eevveeneeeennn fonns 536,274 |...... 9,054,604 [ ... fonnnnn 9,054,604 |.......... 94,226 |..evvenniiiiiinnn foeeeeiann (16,279)[.cevvevvneneees | 1,075,964 | .......... BOS3 ............
Interest Rate Swap ... 2.364% / (BML) ........ . 05/31/2022 |. 06/02/2032 |.....evvuvvvvvnn founnn 108,000,000 |.. UL / (2.25%) |........ 876,960 [.....ocevvunnenes foeees 1,453,664 |..... 13,174,045 [ .oeeeeeeecn [ 13,174,045 |.......... (R (1)) R . [XI72:)) FO R 1,613,824 | .......... BOS3 ............
Interest
Interest Rate Swap ... . |Rate... 2.364% / (BML) .. . 06/09/2022 |. 06/13/2052 |.... N 135,000,000 |.. 3ML / (2.75%) |...... 1,518,750 |.ooevveeieeeeins feunenn 1,631,151 ... 18,234,823 [.eeeeeeeenn [ 18,234,823 |.........466,281 |. P I (VSHVZED) R RN 3,633,441 .......... BOS3 ...
Interest c
Interest Rate Swap ... Rate........... 3L/ (0.915%) ........ . 06/06/2022 |. 06/08/2052 |.......euvvvvven founnnn 85,000,000 (... ML / (2.4%) |...... 1,436,500 |.oovveeeneeeeens fennenn 1,081,332 ]..... 16,913,711 |oeeeeeeniis | 16,913,711 |......... 225,883 |..oevvniniiiiinnn feeees (VERPX)) P R 2,287,181 | .......... BOS3 ............
Interest
Interest Rate Swap ... Rate........... 3L/ (0.75%) ......... . 02/04/2022 |. 02/15/2024 |......ovvvvvvinn fonnnn 100,000,000 [.. 1.47% / (ML) |evvvnnvrvrennnnns foovevvmnnieeienns fonnns (1,732,110)]..... (2,580,686)]....cevvunn |oenee (2,580,686)|...... 1,328,312 [ e s e 396,906 | .......... [-[0] IR
Interest
Interest Rate Swap ... . |Rate... . 2.54625% / (3ML) ..... . 05/31/2022 |. 06/02/2032 |.... N 175,000,000 ... 3ML / (2.5%) |........ 875,000 |.....cceeeeeeeens fonnnnn 2,163,763 |..... 18,076,283 |.....ceeve |onnee 18,076,283 |......... 150,083 [.....covvnnnrnninn feuneeee e (43,331 e [ 2,614,992 .|B053 ...
Interest ~ [BUFA SELURITIES NG ¢ 3.8375% /
Interest Rate Swap ... Rate........... 2.665% / (3ML) ........ . 04/06/2023 |. 04/10/2025 |......ouovvvvinn founnn 200,000,000 |(SOFR)  feeereerennnnees foevvnnneeeeeeines [ (533,989)|...... (3,761,432)( cevveneccn [ (3,761,432)|..... (3,761,432)[.ceeevvveiieis Joeneeeeeiiies [ fens 1,334,474 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens 2.7625% / (3L) ...... . 04/06/2023 |. 04/10/2028 |.......ovvvvenn founnn 100,000,000 [SOFR / (3.138%) |.evvvunevvrennnns fooveevvnnniiieinns o 426,325 |...... 3,485,567 | ..cevvnnnnn feunnnn 3,485,567 |...... 3,485,567 |.eevvnniiniiinnnn [ e e 1,003,568 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... JP MORGAN CHASE ... 2.82625% / (3ML) ..... . 11/07/2012 . 11/09/2082 |....ovvvevvvvinn fonnnn 500,000,000 (.2.376% / (ML) [ooeevvrevnnnnnnns Jovvnnnneneeninanns [ (6,378,721)... (57,938,892) ........... ... (57,938,892)......... [W2Z210:-1)) R FPRUU RRRT R 7,652,558 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... JP MORGAN CHASE ... 2.3785% / (3lL) ...... . 08/02/2012 . 08/06/2032 |......evvnvvvrnn founnnn 70,000,000 .2.235% / (ML) [-ooeveevrnniiiens foeneeeeeiiiiees o (953,093)|...... (8,722,634) .cevveencn [ (8,722,634)........... (eIt VN R AR R RN, 1,056,373 | ...ennneet BO311 ..........
Interest
Interest Rate Swap ... Rate........... JP MORGAN CHASE ... 2.555% / (3ML) ........ . 08/02/2012 . 08/06/2037 |......evvnvvvven founnnn 10,000,000 [.2.325% / (ML) [.oevvvvvnnnviniinn founneeeeiiniines foeeeens (131,656)f..... (1,562,123)[ .evveneecn [ (1,562,123)f.......... [0 2 R FPRRRRRR R R 187,832 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... JP MORGAN CHASE ... 2.75% / (3\L) ......... . 08/02/2012 . 08/06/2042 |.......euvvvvven founnnn 20,000,000 [..2.38% / (ML) |evvrenrerernnnnns foovervnniiieneens fovnnnns (267,812)f..... (3,691,594) ..ccvvnnnns [ennnn (3,691,594).......... 35,917 |vevvniiviiinn fooeeeii e e 437,208 | .......... BO311 ..........
Interest BOFA SECRITIES INC [ | | | | 4.1795% /
Interest Rate Swap ... Rate........... 3L/ (0.878%) ....... . 04/20/2023 |. 04/24/2025 |.......ovvvvenn founnn 150,000,000 |[(SOFR)  [oereeeeriiiinins [ o (244,508)|..... (1,938,368)(....ceees [nnnn (1,938,368)|..... (1,938,368)[.....ccvvvnnninnen foumenieieiiiinns forvvriniiniiniinns fonns 1,011,577 | ..o BO311 ..........
Interest ~ [BUFA SELURITIES NG ¢ SOFR /
Interest Rate Swap ... Rate........... 2.6825% / (L) ...... . 04/20/2023 |. 04/24/2030 |.....ovvvvvvinn founnn 100,000,000 [(3.31217%)  |oeevrenrevrrnnnnns foorreviiiiieeeins e 326,829 |...... 2,411,888 [..oeeneeens [ 2,411,888 |...... 2,411,888 [ e [ e 1,305,940 [ .......... BO311 ..........
Interest ~ [BUFA SEURITIES NG ¢ 4.71928% /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 05/09/2023 |. 05/15/2024 |......evvvvvvven founnns 50,000,000 [(SOFR)  eeerenvrrrrennnns foorervnnieeecens fons (23,011)f....... (299,994)] .evvvinnn fvnnnnn (299,994)....... (299,994)..evvvniiniiinnnn fooeeeiiii e o 234,082 | .......... BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 05/09/2023 |. 05/11/2028 |.... R R 50,000,000 [SOFR / (3.295%) |.. ... 125,924 |...... 1,398,349 [.oevenneens [ 1,398,349 |...... 1,398,349 |. 551,617 .|BO311 ..
Interest ~ [BUFA SELURITIES NG ¢ 5.2108% /
Interest Rate Swap ... Rate......cooe | evvnnnnniiiiiinnenes 549300HNAUKVAE2R3U73  |. 06/15/2023 |. 06/20/2024 |........covvveee ovnnns 50,000,000 [(SOFR)  Joueeeiiivvrnnnnnns foorevnnnnnnnennnns foonninnnnns 2,322]........ (81,804)] o cvvevnnn |evennnnn (81,804)]......... (81,804)].cevvvenniiiinnnns fooeniiiiiiiiiis o oo 246,899 .......... BO311 ..........
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Fixed income Portfolio Interest BOFA SECURITIES INC . ...SOFR /
Interest Rate Swap ... Rate.....cccovn | vnniniiniiiiiineeeees 549300HNAUKVAE2R3U73  |. 06/15/2023 |. 06/20/2028 |.......eevvvvven fovnnns 50,000,000 [(3.7042%)  |eeerruriiiinnnnns fooreeeiiiieeees e 18,761 |......... 475,534 | coeeeei [ 475,534 |......... 475,534 | oo e [ 557,790 | eevnennns BO311 ..........
Interest BOFA SECRITIES INC [ | | | | 4.7949% /
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 06/29/2023 |. 07/03/2025 |.... R R 50,000,000 |(SOFR) ...(16,632)] ... ....(16,632)|.........(16,632)[. 354,521
Interest ~ [BUFA SELURITIES NG ¢
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 06/29/2023 |. 07/03/2030 |.....evvvunvvnen founnns 50,000,000 [(3.7085%)  |oeeruurrerrrnnnnns foorerrniiieeeeinn o e (26,667)]ceeeeeennn |evnnnnnn (26,667)|........ [LHCICT0) FP R R RN 662,085 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 06/07/2022 |. 06/09/2027 |......vvunvvvvnn founns 104,000,000 [SOFR / (2.796%) [...evvvvnnnverennn fooeeereeiiinnenes foveens 1,033,304 |...... 4,965,434 | ..ooevnnnnn fennnnn 4,965,434 |......... 920,947 [ovveiiiiiiiinnns Joeeeiiieeeeeieen oo e 1,032,852 | .......... BO311 ..........
Fixed income Portfolio Interest RBC CAPITAL MARKETS
Interest Rate Swap ... ... 549300EX04020BFQTA27 | 06/08/2022 |. 06/10/2032 |..evvunrvvvrvnnn forrns 24,000,000 [SOFR / (2.831%) |vvvuueverennnnns foorervmnnieeiinns fovennnns 234,285 |...... 1,408,459 [..oceeeeens | 1,408,459 |.......... LI 1 S FOPPRRUUURN R R 359,067 | ..........[BO311 ..........
income Portfolio RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeeieees D1 o [Raten e [ 549300EX04020BFQTQ27  |. 03/06/2020 |. 11/09/2082 |....evvvnnvvvinn founns 500,000,000 |.3ML / (0.795%) [.vevvvevrnnrnns Jvvnnneeeeeinnans [ 10,331,221 |... 119,502,510 | ........... ... 119,502,510 [..... (3,335,513)].cevveiviiinnnns fooreeeiis i e 7,652,558 | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeenieeeis D1 o [Raten e e 549300EX04020BFQTQ27  |. 04/23/2013 . 04/25/2033 |...evvvnnvvvvnnn foenns 1,000,000 [.2.615% / (ML) |oevvvvnnnniinrnnnn feoneereeiiiiennes fovvnnnnns (11,655)|......... (98,257 vevenneens [ (98,257))cvvveeennn TAT5 s e i [ 15,674 | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeenieeeis D1 oo [Raten e [ 549300EX04020BFQTA27 | 03/17/2015 . 04/13/2027 |...evvvvrvvvvnnn fooriiinns 500,000 [.2.364% / (BML) |oevvvenrvvvennnnns fooveeviniieeieens e (6,037)|......... (36,683)[ +evvnneeeee e (36,683).......... [RICXI0)) R AR R RO 4,866 .......... 210} IR
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeeienes D1 o [Raten e [ 549300EX04020BFQTQ27  |. 03/17/2015 . 04/13/2027 |...evvvnvvvvinnn foenns 1,000,000 (.2.364% / (BML) |.ovevvvennivirnnnn feoreeeieiiiiienes fovvnnnnns (12,075)|......... (73,365)[ cevenneeens [ (73,365).......... [Z20[CI0)) R AR R R 9,733 | weeeeennnn 210} IR
RBC CAPITAL MARKETS
Interest Rate Swap ... [.oeeveeeeeeeeeneeeis D1 o [Raten e [ 549300EX04020BFQTQ27  |. 03/17/2015 . 04/13/2027 |...evvvnnvvvinnn foenns 2,000,000 ].2.364% / (BML) [cvvuunrvreemnnnnns fooremmmnneneeenns forianenns (24,150)|....... (146,731)] oo | (146,731).......... [ 1)) R AR KRR R 19,465 .......... [-[0] IR
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeenieees D1 o [Raten s e 549300EX04020BFQTQ27  |. 03/17/2020 |. 03/24/2035 |.....evvvvvvvvnn fonnns 150,000,000 |.3ML / (0.915%) [.oevvvvvnniininnn foeeieiiiieees foeeee 3,032,858 |..... 40,939,381 [..evvnneenn [ 40,939,381 |.....(1,176,704)....ccevvenvrrninn fornneieiiiiees foevrininnnencenns feenns 2,569,746 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... B . 549300EX04020BFQTQ27  |. 03/10/2020 |. 11/09/2032 |.... P N 500,000,000 (.. 3uL / (0.75%) |.. 10,443,721 ....121,254,795 | ........... ... 121,254,795 [..... (3,427, 239))cceuvniiiininnns Jooeriniieeiieeens o e 7,652,558 | .......... BO311 ..
Interest RBC CAPITAL MARKETS | | | 2.54625% /
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 11/09/2011 . 11/14/2026 |.......euvvvveen fonnnn 100,000,000 [(3ML)  Jeeeeeereeieniees foeeeeeeieeeeens [ (1,212,672)]..... (6,212,019)f .cevneeeecn [ (6,212,019)....... (590,387)[...veeveennnnnes feevennneeeeeineen [ e 918,978 [ .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 09/18/2012 |. 09/20/2037 |.....evvvunvvenn founnns 30,000,000 [.2.665% / (ML) |evvvunrereemnnnnn fooveevmmnnieneens founnans (339,703)|...... (3,694,702)( .eevnnnenns [onnns (3,694,702).......... AT U RPN R R, 565,952 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... . 549300EX04020BFQTQ27  |. 11/14/2011 |. 11/16/2031 R R 10,000,000 [2.7625% / (3ML) |.. (109,605)(....... (773,479)| ... (773,479)...
Interest e I A 2.82625% /
Interest Rate Swap ... (3.1 (- S N 549300EX04020BFQTQ27  |. 11/14/2011 |. 11/16/2036 |......evvvvvven founnnn 15,000,000 [(3ML)  feeeeeeeeees [ [ (159,627)f..... (1,466,248)( ........... [..... (1,466,248)|.......... AT (VN O EPPPRUUURN R R, 274,461 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens 549300EX04020BFQTQ27  |. 11/07/2012 |. 11/09/2082 |....evvvevvvrnn fonnns 500,000,000 [2.3785% / (ML) [cevvvvvvnnnninns Jovvnnneeeciinnnns [ (6,372,471)[... (57,841,543) ........... ... (57,841,543)........ RO 10 T PO KRR (RPN TN 7,652,558 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 09/18/2012 |. 09/20/2032 |......evvvvvven founnns 10,000,000 [.2.555% / (ML) [.oevvvvvnnniininns founneeeeeiniines foeeeens (118,734)f..... (1,012,342) cevvnnneecn [ (1,012,342).......... (252 ) O EERRUUR (R R, 161,928 [ .....eeeet BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 11/09/2011 |. 11/14/2036 |......evvvvveen founnnn 15,000,000 .. 2.75% / (ML) [-oevvvvvnnrinrnns fonneeeeviniines foeeeens (166,620),..... (1,586,407)]ceeeeeenn |oeee (1,586,407).......... LT PO ERRUUUN RRTI R, 274,405 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... (31 (- S N 549300EX04020BFQTQ27  |. 03/17/2020 |. 03/24/2030 |.....vvvunvvvinn founnn 250,000,000 [.3ML / (0.878%) |evvvunrevervnnnns fooveeviiiiiiieins feunnns 5,101,013 [..... 45,706,702 [..veeeeennn |oene 45,706,702 |..... (R /)] R U RO RN 3,244,463 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate......cooe | evvninnniiiiiinnenis 549300EX04020BFQTQ27  |. 11/09/2011 |. 11/14/2031 |....covvvnviinns Jovnnns 10,000,000 |2.6825% / (3ML) [..oevvvvnnniiniins foeiniiiininnns fovnees (114,485)....... (830,293)] cevvnnnees ot (830,293)|.......... 14,076 |.ovvvennniiinnn foorniiiii e [ 144,748 | .......... BO311 ..........
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 11,197,010 4,167,500 (44,479,308) 259,262,204 [ XXX 259,262,204 80,277,288 (564,698 92,017,171 [ XXX XXX
BUUK INFRASTRUCTURE .. USD  4.935%/
Currency Swap ......... ISSUER PLC G1745*AF8 [D1 ............ Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573  |. 03/13/2013 |. 04/17/2033 |....evvvvvvvvien fovieniiiiiiinnns (GBP  4.63%) [oeevrvrervnnnns foovvnniieeiciinns [ 76,175 |...... 3,362,097 | .ceevvennnn fernnnn 3,362,097 |....... (189,484)....ccevvvvnnnens Joevenieeeeevines [ o 235,936 | ...oeeen B023 ............
BUUK INFRASTRUCTURE .. USD  4.935%/
Currency Swap ......... ISSUER PLC G1745*AF8 [D1 ............ Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573  |. 03/13/2013 |. 04/17/2033 |....evvvvvvvvien fovieniiiiiiinnns (GBP  4.63%) [oeeveveervnnnns foovenniieeeciiins [ 38,465 |...... 1,697,692 [..oeeeeens | 1,697,692 |......... (RSS2 (1)) R EOPRRRUUURRRN AR . 119,136 | ..o B023 ............
BUUK INFRASTRUCTURE .. USD  4.935%/
Currency Swap ......... ISSUER PLC G1745*AF8 [D1 ............ Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573  |. 03/13/2013 |. 04/17/2033 |....evvvvvvvvien fovieniiiiiiinnns (GBP  4.63%) |oveevrevrivnnnnns foorevvniiieeeenns fos 297,160 |..... 13,115,506 |..coeeeeens |oveee 13,115,506 |....... (RS TV/C)) R U RPN RN 920,385 | ..oevnnnns B023 ............
BUUK INFRASTRUCTURE .. USD  4.935%/
Currency Swap ......... ISSUER PLC G1745*AF8 [D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 03/13/2013 |. 04/17/2033 |....cvvvvvvvvinn fovieniiiiinnnnnns (GBP  4.63%) [ovevevvrennnnnns foovrvniieieeinns oo 7,582 )......... 332,881 [ .ceveneees o 332,881 |........ (L LR D) F [ RPN RN 23,360 | ..ooeeen B023 ............
CADOGAN ESTATES ..USD  4.574%/

Currency Swap ......... LIMITED G1744#ATS .... (D1 ....oeeee Currency..... BARCLAYS BANK PLC  G5GSEF7VJPSI70UKS573 |. 06/25/2013 |. 09/12/2030 |....vvvvvievian Joveiviiiiiiiinnns (GBP  4.07%) |eeeeiiienrenns foveeeiiiiiiieeen e 14,522 |......... 567,582 |..veveee | 567,582 )......... (87,505).vevveeeiiiinies foreeeeeiiiiiinee i e 31,090 oo B023 ............
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CADOGAN ESTATES .. USD  4.574%/
Currency Swap ......... LIMITED G1744#ATS ... |D1 ... Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/25/2013 |.09/12/2030 |...eevvvnnvvvven foiviviiininnnns (GBP  4.07%)  [overevvrvnnnnnns fooervniieeceinns oo 9,682 |......... 378,388 |... 378,388 |......... [ T0I0S) R FORRR RN R RN 20,700
CADOGAN ESTATES .. USD  4.574%/
Currency Swap ......... LIMITED G1744#AT5 ... |D1 ... Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/25/2013 |.09/12/2030 |...eevvvnnvvvven foeniiiiinnnnnns (GBP  4.07%)  [oeerrvrrnnnnnns Joevvniieeeeeiinns [ 84,713 |...... 3,310,894 | ..coevnnnnn [ennnnn 3,310,894 |....... (AL T: 1)) RN U RPN AR 181,124 | .......... B023 ............
ANGLIAN WATER SERVICES
FINANCING P GO369@AT3 . USD  3.966%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/26/2013 |. 10/15/2023 |...eevveeveveen foneieeieiniaees (GBP  3.537%) [veeeeeemmmmmnnes Joeemmmmeeeeemnnnn foeeeeeenns 32,435 |...... 1,041,772 | oo [ 1,041,772 ....... (247 557 ). eeeeeeeneeee Jeeemmmeeeeeemnen feeeeeeeeeeeeeee s 16,240 | .......... B023 ............
ANGLIAN WATER SERVICES
FINANCING P GO369@AT3 ..USD  3.966%/
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 06/26/2013 |. 10/15/2023 |.....evvvvvvvvnn fovoiiiiiinnnnnns (GBP  3.537%) [oveenrvvrrrnnnnnns foovvnniieeicininn [ 32,435 |...... 104,772 | e | 1,041,772 ... (V208570 AR ERRRR R R, 16,240 | .......... B023 ............
ANGLIAN WATER SERVICES
FINANCING P GO369@AT3 . USD  3.966%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/26/2013 |. 10/15/2023 |...eevveeveveen foneieeieiniaees (GBP  3.537%) |vveureeermmmnnes foeeemmmmeeeeennn fornees 182,966 |...... 5,876,661 |......cceee |oeenee 5,876,661 |..... (1,396,478)[....ceeeeeeeeeeee Joeeeeeeeeeees [ [ 91,612 .oeveeenns B023 ............
NEW TERMINAL FINANCING ..USD  4.846%/
Currency Swap ......... CO PTY LTD 06646*AG4 |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 | 11/15/2018 |. 03/12/2044 |.....oeveevveeen foiiiieieiiees (AUD  5.043%) [ovueeeeemmmnnees Joeemmmneeeeeeeenn foeeeeeeens 16,114 |...... 2,313,141 | oo [ 2,313,141 |......... 243,365 |.eeeenneeeeeeenn fereeeeeee e [ 261,615 .......... B023 ............
NEW TERMINAL FINANCING ..USD  4.846%/
Currency Swap ......... CO PTY LTD 06646*AG4 |D1 ............ Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 | 11/15/2018 |. 03/12/2044 |.....oeveevveeen foiiieeieniees (AUD  5.043%) ovvueeeeeemmmnnes foeemmmeeeeeeenns foeeeeeeeens 4,895 |......... 702,726 | .evveneees [ 702,726 |.......... 73,984 |oeeeeeeeeeen oo e o 79,478 [ ..o B023 ............
ENFINIUM HOLDINGS LTD ..USD  4.162%/
Currency Swap ......... G2018*AA7 .eeeeeee [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 | 11/24/2021 |. 12/31/2047 |.eeevvveeeeeeen [ (GBP  3.23%)  oveeeeeeeermmnnnes foeeemmmnieeeeenns foeees 250,169 |...... 9,212,193 | .ooevviins fennenn 9,212,193 |....... (281,208)[... e eeeeeeneeee Jeeemmmneeeeeemnen fereeeeeeniieeee Jeeeee 1,129,580 | .oeennnnen B023 ............
ENFINIUM HOLDINGS LTD ..USD  4.162%/
Currency Swap ......... G2018*AA7 .eeeeeee [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 | 11/24/2021 |. 12/31/2047 |.eeevvveeeeeeen [ (GBP  3.23%)  oveeeeeeermmnines foeeemmmneeeeeens fees 209,937 |...... 7,730,700 [.eeeeeennn foeeee 7,730,700 |....... (194,025)[...eeeeeeeneeee Jeeemmmeeeeeemnnen forreeeeeeiieeeeee Jeeens 947,922 | ... B023 ............
GROSVENOR LIMITED BANK OF AVERICA, NA .USD  5.6975%/
Currency Swap ......... G41330AAT ... . | Currency..... . BATYDEB6GKMZO0031MB27  |. 02/11/2011 |. 04/28/2031 L |(GBP BL57%)  |eeeeeeeeeeeniees feeeeeeieeeeeenen feeeeeeeen 70,246 | 3,132,607 [..evennenes fornnns 3,132,607 |....... (195,420)|. 158,918
GROSVENOR LIMITED .USD  5.6975%/
Currency Swap ......... G41330AAT .....ceennnnnn [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 02/11/2011 . 04/28/2031 |.eeevvveieeaeen forneeeeeennnees (GBP  5.57%)  oveeeeeeemmmnnes Joeemmmneeeeennnnn foeeeeeeens 68,268 |...... 3,044,364 |....covnnns |ennnnn 3,044,364 |....... (189,916)]...evvvveeeeeeeen fommeeeeemmmneees Joeeermnieeeeeennn foeeeeeees 154,441 .......... B023 ............
GROSVENOR LIMITED .USD  5.6975%/
Currency Swap ......... G4133BAAT .....ceennnnnn [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 02/11/2011 . 04/28/2031 |.eeevvvnieeeeeen foeeeeeenniees (GBP  5.57%)  oveeeeeeemmmnnes Joeemmmneeeeeenens foeeeeeeens 72,225 |...... 3,220,849 |...cevvunnn fennnnn 3,220,849 |....... (200,925)[.. e eeeeeeneeee Jeeemmmeeeeeemnnen foereeeeeeieeeeee Jeeens 163,395 [ ...oeennnt B023 ............
GROSVENOR LIMITED BANK OF AVERICA, NA .USD  5.6975%/
Currency Swap ......... G41330AAT ... . ... |Currency..... ... BATYDEB6GKMZ0031MB27 | 02/11/2011 |. 04/28/2031 |.... .. |(GBP  5.57% . 4,947 |.........220,606 | ... +...220,606 |.........(13,762)[. .[B023 ...
HEATHROW AIRPORT BANK OF AVERICA, NA ..USD  3.951%/
Currency Swap ......... LIMITED G4378*AA7 .... |DT ..o Currency..... BATYDEBBGKMZO031MB27  |. 05/06/2014 . 09/01/2026 |....evvuevveeen fornnrneeennnnes (GBP  3.77%)  oveeeeeemmmmnees Joeemmmeeeeeeeen oo 67,451 |...... 3,117,407 [.eveeenes [ 3,117,407 |....... (287,109)]- e eeveeeeeeeen femmeeeeeemnneeees Joerennieeeeeenenn [ 101,410 | .......... B023 ............
HEATHROW AIRPORT .. USD  3.951%/
Currency Swap ......... LIMITED G4378*AA7 ... |DT ..o Currency..... BATYDEBBGKMZO031MB27  |. 05/06/2014 |. 09/01/2026 |....evveeveeeen foumerneemnnnnnes (GBP  3.77%)  oveeeeeeeemmnnes foeeemmmeeeeeeens fees 124,835 |...... 5,769,530 | ..ccevvunnn feunnnn 5,769,530 |....... (581,365)[.. e eeeeeeneeee Jeemmmmeeeeemmnnnn foreeeeeneiieeeeen fonns 187,685 | .......... B023 ............
HEATHROW AIRPORT .. USD  3.951%/
Currency Swap ......... LIMITED G4378*AA7 ... |DT ..o Currency..... BATYDEBBGKMZO031MB27  |. 05/06/2014 . 09/01/2026 |....evvuuveeeen founereeeennnannns (GBP  3.77%)  oveeeeeeeeemnnns foeeemmmeeeeeceens fees 124,835 |...... 5,769,530 | ...cevvunns feunnnn 5,769,530 |....... (581,365)[. e eeeeeenneee Jeemmmmeeeeemmnnnn forreeeemeiieeeeen fenns 187,685 | .......... B023 ............
HEATHROW AIRPORT .. USD  3.951%/
Currency Swap ......... LIMITED G4378*AA7 ... |DT ... Currency..... BATYDEBBGKMZO031MB27  |. 05/06/2014 . 09/01/2026 |....evvueeveeen founeeeeemnnnanens (GBP  3.77%)  oveeeeeeeemmnnns foeeemmmeeeceens fees 203,360 |...... 9,398,750 [.eevenneees forrnns 9,398,750 |....... (865,611)[eevveeeeeeeeenn formeeeeemmmneees Jeeernneeeeeeennn foeeeeeees 305,745 | .......... B023 ............
HEATHROW AIRPORT .. USD  3.951%/
Currency Swap ......... LIMITED G4378*AA7 ... |DT ..o Currency..... BATYDEBBGKMZO031MB27  |. 05/06/2014 . 09/01/2026 |....evvuevveeen fornnrneeennnnes (GBP  3.77%)  eveeeeeemmmmnnes Joeemmmeeeeeennns oo 11,074 |......... 511,813 | .evveeees o 511,813 |......... [CYFRETS RS USRTRRRRTT IRUUPRRTRRRPRRI SRR 16,649 | .......... B023 ............
HEATHROW AIRPORT .. USD  3.951%/
Currency Swap ......... LIMITED G4378*AA7 ... |DT ..o Currency..... BATYDEBBGKMZO031MB27  |. 05/06/2014 . 09/01/2026 |....evvuuveeeen founereeeennnannns (GBP  3.77%)  oveeeeeemmmmnees Joeemmmeeeeeeeen oo 22,148 |...... 1,023,626 [...cooevven |oeeee 1,023,626 |......... (94, 274)|- v foeeemmneeeeeeee [ e 33,299 [ ..eonnnnns B023 ............
CADOGAN ESTATES .. USD  4.355%/
Currency Swap ......... LIMITED G1744#AW8 .... |DT ............ Currency..... BATYDEBBGKMZO031MB27  |. 07/16/2014 . 09/16/2039 |...evvvuuveeenn forneeeeeennnees (GBP  4.09%) oveeeeeeemnnnees Joeemmnneeeeeeeenn oo 29,355 |...... 1,451,310 [.ooeeeenns oo 1,451,310 |........ (11,987 e [ e oo 86,310 [ ..ooveennn B023 ............
CADOGAN ESTATES .. USD  4.355%/
Currency Swap ......... LIMITED G1744#AW8 .... |D1 ............ Currency..... BATYDEBBGKMZO031MB27  |. 07/16/2014 . 09/16/2039 |...evvvuuveaenn foneeeeeennneees (GBP  4.09%)  oveeeeeeemmmniens foeemmmeeeeeeeennn feeeeeeeeens 5,871 ......... 290,262 |..ccvvnnnnn fernnns 290,262 |.......... (2,397 eeeeeeeeenees foeeemmmeeeeeenen foeeeeeeeeeees s 17,262 ......... B023 ............
CADOGAN ESTATES .. USD  4.355%/
Currency Swap ......... LIMITED G1744#AW8 .... |D1 ............ Currency..... BATYDEBBGKMZO031MB27  |. 07/16/2014 . 09/16/2039 |...evvvueeeeenn foeeeeeennneees (GBP  4.09%)  [oveeeeeeeemmnnnes Joeemmmeeeeeeeennn oo 64,582 |...... 3,192,882 |..cccvvnnnn fennnnn 3,192,882 |......... (26,371 eeeeeeeeeeee Jeemee e o s 189,881 ..o B023 ............
CADOGAN ESTATES LUSD  4.1325%/
Currency Swap ......... LIMITED G1744#AV0 ... . | Currency..... . BATYDEB6GKMZ0031MB27 |.07/16/2014 |.09/16/2034 |.... . |(GBP  3.87%) 688,806 |... ... 688,806 .[B023 ...
CADOGAN ESTATES LUSD  4.1325%/
Currency Swap ......... LIMITED G1744#AV0 .... |DT ............ Currency..... BATYDEBBGKMZO031MB27  |. 07/16/2014 . 09/16/2034 |...cevveeevveenn forneeeeeennieees (GBP  3.87%)  oeeeeeeeemmmmnnns foeeemmieeeeeennn feeeeeeeeens 2,803 |........ 137,761 | oo | 137,767 | (3,33 e [ e ool 1178 B023 ............

CADOGAN ESTATES LUSD  4.1325%/
Currency Swap ......... LIMITED G1744#AVO .... [D1 ............ Currency. .. fovveeiiiiiiiiinnnen. B4TYDEB6GKMZO031MB27 _|. 07/16/2014 . 09/16/2034 |....vvvveeeeeenn oo (GBP  3.87%) |oeeeeeeereeeeees e e 30,831 1...... 1,615,874 .0vveee ... 1,516,374 ........ (36,770)].cuvveeeeeeeiee foeiiieeeeeeies o [ 78,968 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
CADOGAN ESTATES BANK OF AVERICA, NA .USD  4.6425%/
Currency Swap ......... LIMITED G1744#AX6 .... |D1 ... [V =T A N BATYDEBGGKMZO031MB27  |. 07/16/2014 . 09/16/2044 |.....evvvvvvvien forverriiiinnnnnns (GBP  4.38%) [oeervvvennnnnnns Joovvnnieeeeciiins [ 12,392 |......... 619,908 [..eoeeeeens |oeennnnnd 619,908 |.......... [(CTRCA (1)) AR AU KRR RN 39,492 .......... B023 ............
CADOGAN ESTATES BANK OF AVERICA, NA .USD  4.6425%/
Currency Swap ......... LIMITED G1744#AX6 ... . | Currency..... . BATYDEB6GKMZO0031MB27 |. 07/16/2014 |. 09/16/2044 |.... . |(GBP  4.38%) ... 154,977 |... .. 154,977 ... (1,728). .(B023 ...

CADOGAN ESTATES LUSD  4.6425%/

Currency Swap ......... LIMITED GI7444AX6 ... |D1 wevevrennee Currency..... BATYDEBBGKMZOO3TNB27 | 07/16/2014 |. 09/16/2044 |.v.vveveveres |ovreeiereieriinns (GBP  4.38%)  |ovvererverereenes [oeereeerinenies forreinin 30,981 |...... 1,549,770 | v | 1,549,770 |....... (17,276)) e [eoereerenerieiens foreeeeiieins oo 98,730 | wevevennne B023 .oueeeee
MULLEN GROUP LTD .USD  3.9375%/

Currency Swap ......... C58646AL3 .............. DT v CUTTENCY. vt | eeeemrmeererereeneeneas BATYDEBBGKMZOO3TNB27 . 07/22/2014 | 10/22/2024 |vuevvvvevns |ovieiereieiiinns (CAD  3.95%)  |ovverereererieres foereeeeenieeiies i 900 [ovenee 41,976 | o 41,976 ... (4,288)]..vveereien oo [ o 1,334 | e B023 .o
MULLEN GROUP LTD BANK OF AMERICA, NA .USD  3.9375%

Currency Swap ......... C58646AL3 .............. [ [ Currency..... ... BATYDEBBGKNZOO31NB27 . 07/22/2014 | 10/22/2024 |.v.vvvvveverns |ovrverererinininns (CAD  3.95%)  |voverereenerienes oeeeeeeeieienes forveiiins 5,400 |......... 251,855 | +veveneaen [oeverernn 251,855 |oooeenne (25,728)1vvvevevereens foereeieieieieees e oo 8,004 .[B023 ............
MULLEN GROUP LTD BANK OF AMERICA, NA .USD  3.9375%

Currency Swap ......... C58646AL3 .............. [ [ Currency..... BATYDEBBGKMZOO3TNB27 . 07/22/2014 | 10/22/2024 |vuevvevveres |oveiieveiciininns (CAD  3.95%)  |ovoverereenerienes fooeeeeeeieeenes forveiiins 5,400 |......... PR IR 251,855 ..o (25,728)1vvvevevereens foereeieieieieees e oo 8,004 | woenne B023 .o
MULLEN GROUP LTD .USD  3.9375%/

Currency Swap ......... C58646AL3 .............. [ [ Currency..... BATYDEBBGKMZOO3TNB27 . 07/22/2014 | 10/22/2024 |v.vevvvveves |ovreeiereieiinenns (CAD  3.95%)  |ovvervrverereenes foeeeeeerieeiies fvveinias 10,800 |......... 503,710 | ovveeens |orinnne 503,710 |-........ (51,456)[. v fooeieieienenenes [erereenerenininns foereeens 16,007 | ceveenvne B023 .o
MULLEN GROUP LTD .USD  3.9375%/

Currency Swap ......... C58646AL3 .............. [ [ Currency..... BATYDEBBGKMZOO3TNB27 . 07/22/2014 | 10/22/2024 |vuvevvevveres |ovveieveiciinenns (CAD  3.95%)  |vverereerereeres foereereerieenies e 900 [oveeeee 41,976 | o 41,976 ... (4,288)]..vvereiens oo [ o 1,334 | e B023 .o
MULLEN GROUP LTD .USD  3.9375%/

Currency Swap ......... C58646AL3 .............. [ [ Currency..... BATYDEBBGKMZOO3TNB27 . 07/22/2014 |. 10/22/2024 |vuvevveveveres |oveeieveieiienns (CAD  3.95%)  |vvererverereeres foereereenieenies e 900 [oveeeee 41,976 | o 41,976 ... (4,288)]..vvereiens oo [ o 1,334 | e B023 .o
MULLEN GROUP LTD .. USD  4.035%

Currency Swap ......... C58646A1 ............. DT v Currency..... BATYDEBBGKMZOO3TNB27 . 07/22/2014 | 10/22/2026 |vevevveveveres |ovreriereierinanns (CAD  4.07%)  |ovvevvreererieres oo e 902 | 1,738 | o 41,734 | (4,005)] v oo s foe 2,118 e B023 .oueeeee
MULLEN GROUP LTD .. USD  4.035%

Currency Swap ......... C58646A1 ............. DT v Currency..... BATYDEBBGKMZOO3TNB27 . 07/22/2014 | 10/22/2026 |vuvevveveveres |ovrvevereierinenns (CAD  4.07%)  |ovoverervenerienes foeeeeeeeeeeies ferreiiins 5,40 |......... 250,401 |oveveeens |orinnne 250,401 |........ (24,569 v e [oereieeeneseens oo 12,708 | ceveenene B023 .o
MULLEN GROUP LTD .. USD  4.035%

Currency Swap ......... C5864@AN1 ... . |currency..... BATYDEBGGKNMZO031NB27 . 07/22/2014 |. 10/22/2026 |.... . |ccab 4.07%) +.250,401 |vennn eeeeeen250,401 [ (24,569 [ o [ 12,708 | B023 ...
MULLEN GROUP LTD .. USD  4.035%

Currency Swap ......... C58646A1 ............. [ [ Currency..... BATYDEBBGKMZOO3TNB27 . 07/22/2014 | 10/22/2026 |v.vevveveveves |ovreiereierinanns (CAD  4.07%)  |ovverereererienes foeeeeeerieenes fereiins 10,819 ......... 500,803 |.vevevnes |orinnne 500,803 |......... (49,138)]. v oo [reeeneressiens e 25,415 .o B023 .o
MULLEN GROUP LTD .. USD  4.035%/

Currency Swap ......... C58646A1 ............. DT v Currency..... BATYDEBBGKMZOO3TNB27 . 07/22/2014 |. 10/22/2026 |vevevveveveres |ovrerierererinenns (CAD  4.07%)  |vverereerereerns oo e 902 | 1,738 | o 41,734 | (4,005)] cvveveverenns oo oo e 2,118 | B023 .oueeeee
MULLEN GROUP LTD .. USD  4.035%

Currency Swap ......... C5864@AN1 ... . |currency..... . BATYDEBBGKNZOO31MB27 . 07/22/2014 |. 10/22/2026 |.... . |ccab 4.07%) ver (4,005)]. .[B023 ...

HOWARD DE WAL
ESTATES LIMITED

... USD  3.81%/

Currency Swap ......... G46224AL8 ............. Dl v CUPTENCY.cvs | eererererererereeeeeenas BATYDEBBGKMZOO31NB27 . 07/23/2014 |. 10/16/2029 |vuvevevveveves fovrererereriannnas (GBP 3.58%)  [ovveverevererens foreeeeiererereaes frreiinnas 2,455 |......... 125,276 [ v [ 125,276 [..v..... (6,302)[1.evvvevererens e [ o 5,347 [ v B023 ...
HOWARD DE WALDEN
ESTATES LIMITED BANK OF AMERICA, NA ...USD  3.81%

Currency Swap ......... GA6224AUB ... [ [ CUTTENCY.cvrv | eeeemeneererereneeeeeas BATYDEBBGKMZOO3TNB27 . 07/23/2014 | 10/16/2029 |vuvvvveveveres |ovrerverererinenns (GBP  3.58%)  |ovvereruereruenes [rereeeeerieennes ferreinia 17,188 |....... 876,931 |.oveveeens |orrinnn 876,931 [-..vne. (44, 112) e oo [ oo 37,430 | cooenene B023 .o
HOWARD DE WALDEN
ESTATES LIMITED BANK OF AWERICA, NA ...USD  3.81%

Currency Swap ......... G46224AS8 ............. Dl v CUPTENCY.cvs | eererererererereeeeeenas BATYDEBBGKMZOO31NB27 . 07/23/2014 |. 10/16/2029 |veevevveveres fovreverereiiannnas (GBP 3.58%)  [ovvvvereverens forreeeeeeierenes frreverenn 17,188 |......... 876,931 |.oveverenes |orraan 876,931 |......... (4, 112). v oo [ e 37,430 | e B023 ...
HOWARD DE WALDEN
ESTATES LIMITED BANK OF AMERICA, NA ... USD  3.81%

Currency Swap ......... GA6224AUB ... DT v CUTTENCY.cvrv | eeeemrmeererereneeeeeas BATYDEBBGKMZOO3TNB27 . 07/23/2014 | 10/16/2029 |vuvvvveveveres |ovreierererinenns (GBP  3.58%)  |ovverervereruenes [rerereeerinennes frreenia 34,377 |...... 1,753,861 [.eoveeen [ornnen 1,753,861 ... (88,223)f1.vvrevererens foeeieieieneienes [eereeneee s e 74,860 | .oveeenne B023 .o
HOWARD DE WALDEN
ESTATES LIMITED BANK OF AWERICA, NA ...USD  3.81%

Currency Swap ......... G46224AS8 ............. Dl v CUPTENCY.cvs | eererererererereeeeeenas BATYDEBBGKMZOO31NB27 . 07/23/2014 |. 10/16/2029 |vuvevevveveves fovrererereriannnas (GBP 3.58%)  [ovvverererevens foreeiererereaes frreeinenns 2,455 |......... 125,276 [ v [ 125,276 [..v..... (6,302)[1.evvvevererens e [ o 5,347 [ v B023 ...

HOWARD DE WALDEN

ESTATES LIMITED ...USD  3.81%/

Currency Swap ......... G4622¢A08 .............. 1) R Currency..... BATYDEB6GKMZO031MB27 (. 07/23/2014 |. 10/16/2029 |....vvvviiivins |oeiiiiiiiaiiiins (GBP  3.58%)  [ceveeeeiiiiiinens e [ 2,455 |......... 125,276 [.eveeeeeens [ 125,276 |.......... ({11172 AU I RIS T I 7M e B023 ............
IMI" GROUP LIMITED ....USD  3.39%/

Currency Swap ......... (G4691#AD7 ... . | Currency..... . BATYDEBBGKMZ0031MB27  |. 02/19/2015 |. 04/13/2025 |.... . |(ER  1.39%) ....84,495 (... ...(42,083)|.
IMI" GROUP LIMITED ....USD  3.39%/

Currency Swap ......... G4691#AD7 .....evvveens 1) Currency..... BATYDEBGGKMZO031MB27 (. 02/19/2015 |. 04/13/2025 |....evvvviiviin |oevniiiiiiaiiiis (ER  1.3%%)  [eeeeeeiiiiiieeis e e 51,997 [......... 253,486 |..eeeeeenn [ 253,486 |....... L ) P R 34,275 | e B023 ............

IMI" GROUP LIMITED ....USD  3.39%/
Currency Swap ......... G4691#AD7 ..oouvveee. [0 Currency..e | eeeeeeennnnnnnnnnnnnnns BATYDEB6GKMZ0031MB27 ). 02/19/2015 |. 04/13/2025 |.....ceeeeeeeees fovunnnnnnnnnnnnnnns (ER  1.3%) |ooveeriiiiineens e o 75,106 |......... 366,147 | | 366,147 |....... (182,360 +vvveeeeviieins foreeeeeiiiiiiie o e 49,5081 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
IMI GROUP LIMITED BANK OF AVERICA, NA ....USD  3.39%/
Currency Swap ......... G4691#AD7 ......cevvnnnn [0 IR [V =T A N BATYDEBBGKMZO031MB27  |. 02/19/2015 |. 04/13/2025 |....cvvvvvvivien foenriiiinnnnnnns (EUR  1.39%)  [eeeeieiiiininnns foovreiieieceiens oo 5,777 |euennnnnnn 28,165 [.eeneneens o 28,165 |......... [NV} R R R RN, 3,808 ..ovnnnnnn B023 ............
IMI GROUP LIMITED BANK OF AVERICA, NA ....USD  3.39%/
Currency Swap ......... G4691#AD7 ... . . | Currency..... . BATYDEB6GKMZO0031MB27  |. 02/19/2015 |. 04/13/2025 |.... . |(EUR  1.39%) ...(28,055)[.
KINGSPAN SECURITIES .USD  4.0655%/
Currency Swap ......... LIMITED G5264#AJ8 .... |D1 ............ Currency..... BATYDEBBGKMZO031MB27  |. 10/09/2015 |. 11/12/2026 |.....evvvvvvvven forvenriiiininnnnns (EUR  2.434%) [ooevrrviinnnnnns foevveiieieecnines [ 60,595 |......... 350,469 |..oevvenenn [ernenns 350,469 |....... [REEZAN0SE) R KRR PR R, 64,616 .......... B023 ............
KINGSPAN SECURITIES .USD  4.0655%/
Currency Swap ......... LIMITED G5264#AJ8 .... |D1 ............ [T =T A N BATYDEBBGKMZO031MB27  |. 10/09/2015 |. 11/12/2026 |.....evvvvvvvven forvenriiiininnnnns (EUR  2.434%) [ovenviivinnnninns foovrvniieeeceinns oo 5,864 |.......... 33,916 | .eeeeeiienn [ 33,916 |........ (G 17{0)) FR [ RPN RN 6,253 | .ooeeen B023 ............
KINGSPAN SECLRITIES BANK OF AUERICA, NA .USD  4.0655%/
Currency Swap ......... LIMITED G5264#AJ8 .... |D1 ............ Currency..... ... BATYDEB6GKMZO031MB27  |. 10/09/2015 |. 11/12/2026 |.....evvvvvvvvnn [ooiviiiiinnnnnns (EUR  2.434%) (R V£:)) R AU R RN 1,042
KINGSPAN SECLRITIES BANK OF AUERICA, NA .USD  4.0655%/
Currency Swap ......... LIMITED G5264#AJ8 .... |D1 ............ [V =T A N BATYDEBBGKMZO031MB27  |. 10/09/2015 |. 11/12/2026 |.....evvvvvvvven forveniiiiininnnnns (EUR  2.434%) [oveviiviininnnns foevrvnieeeceinns oo 1,95 (.......... 11,306 [ oo i 11,305 |.......... ({51570 AU AU R R 2,084 .......... B023 ............
PUBLIC STORAGE BANK OF AVERICA, NA USD  3.54125%/
Currency Swap ......... TA464#ABG .............. [0 IR [V =T A N BATYDEBBGKMZO031MB27  |. 03/22/2016 . 04/12/2024 |.....ovvvvvvvien forienriiiinnnnnns (EIR  1.54%) e fooreviieeeeeens fos 260,833 |......... 741,622 | ceeeeeeees o 741,622 |....... [SIC77X) R R R RN 114,456 | .......... B023 ............
PUBLIC STORAGE BANK OF AVERICA, NA USD  3.54125%/
Currency Swap ......... T4464#ABG .............. [0 IR [V =T A N BATYDEBGGKMZO031MB27  |. 03/22/2016 . 04/12/2024 |.....evvvvvivien fovienriiiinnnnnns (EIR  1.54%)  eveeeiiiiiinnnns foereviiieeeceens fos 175,779 |......... 499,789 | .eoveneees o 499,789 |....... (74 18:1¢10)) ERUR IR FPPTTRN RN TTAM| et B023 ............
PUBLIC STORAGE BANK OF AVERICA, NA USD  3.54125%/
Currency Swap ......... T4464#ABG .............. [0 IR [T =T A N BATYDEBGGKMZO031MB27  |. 03/22/2016 . 04/12/2024 |.....evvvvvivien fovienriiiinnnnnns (ER  1.54%)  oeeriiiiiininnns oo [ 1341 32,284 [ .o | R4 1......... (2215 PO RN R 4,976  .ooeeennnt B023 ............
PUBLIC STORAGE BANK OF AUERICA, NA USD  3.54125%/
Currency Swap ......... T4464#ABG .............. [0 IR [T =T A N BATYDEBBGKMZO031MB27  |. 03/22/2016 . 04/12/2024 |.....ovvvvvivinn fovienriiiinnnnnns (ER  1.54%)  oeeriiiiiininnns oo [ 1341 32,284 [ .o | R,241......... (2215 PO RN R R, 4,976  .ooeennnns B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 817257663 BANK OF AMERICA, NA USD 3.946%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 03/17/2017 . 05/03/2027 |..eevvvueveaeen fornereeeennnaees (EUR  1.71%)  [eeeeeeeeeeneees Joeemeeeeeeeeees oo 11,706 |.......... 24,152 | oo feenes 24,152 |......... (34,998)]-.vnueeeeeeenies foeeemmmneeeeeeenn fereeeeeeeeies e 10,544 | .......... B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 817257663 BANK OF AMERICA, NA USD 3.946%/
CUrrency SWap ......... |eeeeeeeeemunneeeeeennnannns [0 IR [T =T A N BATYDEBBGKMZO031MB27  |. 03/17/2017 . 05/03/2027 |....evvvvnvvvinn fornenriiiinnnnnns ((={0/2 N P ' R PR KRR RN 11,706 |.......... 24,152 | oo ferns 24,152 |......... [ReZRe ) O KN T R, 10,544 | .......... B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TGE3 BANK OF AMERICA, NA USD 3.946%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 03/17/2017 . 05/03/2027 |..eevvvueveaeen fornereeeennnaees (EUR  1.71%)  feeeeeeeeeneeees oo o 23,412 .......... 48,305 [.eeveneee foreeaeens 48,305 |......... (69,995)]-vveeeeeemnies foeeemmmmeeeeeennn fereeeeeeeeieee s 21,088 | .......... B023 ............

SENSIENT TECHNOLOGIES

CORPORATION 81725TGE3 ..USD  3.946%/

CUTTENCY SHAP «vovveve [ eremeeeeeeeeeeieienenenes DT v Currency..... BATYDEBBGKMZOO31MB27 | 03/17/2017 | 05/03/2027 |vevvvevvvere fervervrieririneenes (ER  1.71%) oeeeeereecriees foereeeereeies oo 11,706 |.......... 26,152 [ e e 24,152 [ (34,998)] e [ oo [ 10,544 | B023 .oueeeee
QPH FINANCE €O PTY .. USD  4.572%/

Currency Swap ......... LIMITED Q7794#AL7 ... . |currency..... . BATYDEBBGKNZOO31MB27 . 07/18/2018 |. 10/18/2048 |.... C|(AD 4.98%) [ [ e 1,896 |0 1,021,338 [ [ 1,021,338 |...
QANTAS AIRWAYS LTD .. USD  3.845%/

Currency Swap ......... TAT2MARO0 ... [ [ Currency..... BATYDEBBGKMZOO3TNB27 . 05/22/2019 |. 06/25/2031 |vuvevvveveres |ovrevevererinanns (AD  3.64%)  |oeoveerreeriees oo e 9,571 ovveee 569,160 |.vvvees |orrennne 569,160 [....v.vver 3,633 [oveveeiiririeies |oeeeeeeeeeiens fooeeeciienins o 86,563 | o B023 .o
QANTAS AIRWAYS LTD .. USD  3.845%/

Currency Swap ......... TAT2MA%O0 ... DT v CUTTENCY.cvrv | eerenemeererereeeeeaeas BATYDEBBGKMZOO3TNB27 . 05/22/2019 |. 06/25/2031 |vuvvvvveveves fovrervereierinanns (AD  3.64%)  |ovoveereeiriees oo oo 10,538 [........ 626,716 [.eveueeee [rreenen 626,716 [..vevevees 4,000 |ovovverererenns oo oo [ 95,317 | e B023 .oueeeee
QANTAS AIRWAYS LTD BANK OF AMERICA, NA .. USD  3.845%

Currency Swap ......... TAT2MARO0 ... DT v Currency..... ... BATYDEBBGKNZOO31NB27 . 05/22/2019 . 06/25/2031 |.vuvvveveveveres |ovevereveriniinnns (AD  3.64%)  [ooveeeererereens oo freeinne 4,732 281,383 ... 281,383 |- 1,796 [ovveneererieiens foereererereeienes e oo 42,79
QANTAS AIRWAYS LTD BANK OF AMERICA, NA .. USD  3.845%

Currency Swap ......... TAT2MAR0 ... DT v CUTTENCY.cvv | eeeeerneererereneeeeeas BATYDEBBGKMZOO3TNB27 . 05/22/2019 | 06/25/2031 |vuvvvvveveres |ovrervereierinnnns (AD  3.64%)  |ovoveereeririees oo oo 15,377 [eovevene 914,494 | oo [ 914,494 |...eee. 5,837 [covveverereerins [ oo oo 139,085 [ ..voee B023 .o
VESTEDA FINANCE BV BANK OF AMERICA, NA ..USD  2.704%/

Currency Swap ......... NO3BTADT ..o DT v CUTTENCY. vt | eeeemrneererereneeeeeas BATYDEBBGKMZOO3TNB27 . 09/22/2020 |. 12/21/2035 |vuvevvvveveves fovreiereieiienns (ER  1.38%)  |ovvvervreercrienes foeeeeeenieenies forveinin 26,639 |......... 377,169 | v |orinnn 377,169 |....... (138,611)] v vveveverenenes o oo e 66,456 | ..ocvnnnnn B023 .oueeeee
VESTEDA FINANCE BV BANK OF AMERICA, NA ..USD  2.704%/

Currency Swap ......... NO3BTAD7 ..o DT v CUTTENCY.cvrv | eerenemeererereeeeeaeas BATYDEBBGKMZOO3TNB27 . 09/22/2020 |. 12/21/2035 |vuvevveveveres |ovreevereierininns (ER  1.38%)  |ovvvervreercrienes foeeeeeenieenies forveinin 13,320 |ovoveee 188,585 | +vvevenen [oerernn 188,585 |......... (69,305)[. . vvvvererens foeeeeneieieienes [erereenereeisiens oereeens 33,28 cooeenene B023 .oueeeee
VESTEDA FINANCE BV BANK OF AMERICA, NA ..USD  2.704%/

Currency Swap ......... NO3BTADT ..o DT v CUTTENCY.cvrv | eeeemrmeererereneeeeeas BATYDEBBGKMZOO3TNB27 . 09/22/2020 |. 12/21/2035 |vuvevveveveves |ovreiereierinnns (ER  1.38%)  |ovvvervreercrienes foeeeeeenieenies forveinin 4121 624,686 [...eevee [orrnnnn 624,686 |....... (229,574)..c. v e [rereeneeisieiens o 110,068 | .vvevene B023 .o
AMERICOLD REALTY
OPERATING PARTNER BANK OF AWERICA, NA .USD  3.0735%

Currency Swap ......... 03063#AD6 .............. D1 .o Currency. .. fovveiiiiiiiiiinien. B4TYDEB6GKMZO031MB27 _|. 10/30/2020 . 01/07/2081 |...uvveveeeeen oo (ER  1.628) |ooeeeeeeiieeeeees e e R,75......... 480,022 |..cviiee o 480,022 ....... (194,224)]. ..o o o o 75430 oo B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
AMERICOLD REALTY
OPERATING PARTNER BANK OF AVERICA, NA .USD  3.0735%/
Currency Swap ......... 03063#AD6 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 10/30/2020 |.01/07/2031 |.eeevvvunveeenn forneeeeeennnaees (EUR  1.62%)  [oeeeeeeeemnnnees Joeemmmeeeeeeeenes foeeeeeeens 53,633 |......... 602,581 [..oeeeinns foeennnnd 602,581 |....... (243,813)[.. e eeeeeeeneeee Joeemmneeeeeennen foeeeeeeeeeee s 94,688 | .......... B023 ............
AMERICOLD REALTY
OPERATING PARTNER .USD  3.0735%/
Currency Swap ......... 03063#AD6 ... . | Currency..... . BATYDEB6GKMZ0031MB27  |. 10/30/2020 |.01/07/2031 . |(ER  1.62%) ...480,022 |... ....480,022
AMERICOLD REAI
OPERATING PARTNER .USD  3.0735%/
Currency Swap ......... 03063#AD6 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 10/30/2020 |.01/07/2031 |.eeevvvmieeeeeen forneeeeeennneens (EUR  1.62%)  [oeeeeeeeemnnnees Joeemmmeeeeeenens oo 69,086 |........ 776,207 [.eveevenns Joeeennnn 776,207 |....... (314,064)[....ceeeeeeneeee Jeeemmmeeeeeemnnen o Joeeens 121,971 oo B023 ............
MAGNA HOUSING LIMITED ..USD  3.318%/
Currency Swap ......... G5744#AC3 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 10/05/2021 |. 11/16/2056 |...evvvueeeeenn forneeeeemnnienes (GBP  2.51%)  oeeeeeeeemnnnees Joeemmneeeeeeeens oo 26,727 |...... 1,385,691 [..oeeeenns |oeeee 1,385,691 |......... (89,568)[.. e eeeeeneeeee Jeemmmeeeeemnen o s 157,325 [ covveennns B023 ............
MAGNA HOUSING L IMITED ..USD  3.318%/
Currency Swap ......... G5744#AC3 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 10/05/2021 |. 11/16/2056 |...evvvueeeeenn forneeeeemnnienes (GBP  2.51%)  oeeeeeeeemnnnees Joeemmneeeeeeeens oo 10,023 |......... 519,634 |..oovvvnnnn fernnns 519,634 |......... (14,838)[ e eeeeeeeeeeee Jemeeeeeeeeies foeeeeee e [ 58,997 | ...cceee B023 ............
MAGNA HOUSING L IMITED ..USD  3.318%/
Currency Swap ......... G5744#AC3 .............. [0 IR CUTTENCY..ee | evrenriiiinnininaeens BATYDEBBGKMZO031MB27  |. 10/05/2021 |. 11/16/2056 |...eevvueveeeen formeeeeeennnens (GBP  2.51%)  oveeeeeeeemnnens foeeemmieeeeeenns feeieeeeeens 3,341 |t 173,211 | [ 178,211 |.......... (4,946)]...eeeeeennees foeeemmmeeeeeemnns foeeeeeeeenee s 19,666 | .......... B023 ............
RICHARDSON
INTERNATIONAL LIMITED BANK OF AUERICA, NA ..USD  2.857%/
Currency Swap ......... 76316985 .............. [0 IR [V =T A N BATYDEBBGKMZ0031MB27  |. 10/07/2021 . 01/07/2032 |...evvvvnnvvninn forenieiiinnnnnns (CAD  3.19%)  eveeevrrvveinnnns fooreveiiieeeeens o [KTK) R 2,899 | i e 2,899 |.......... [(CHR(0:Y | R KRR R R, 5,818 .ooveennns B023 ............
RICHARDSON
INTERNATIONAL LIMITED BANK OF AVERICA, NA ..USD  2.857%/
Currency Swap ......... 763169085 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 10/07/2021 . 01/07/2032 |.eevvvvneeeeenn foeeeeeennneens (CAD  3.19%)  oeeeeeeeemmmnees Joeemmeeeeeeeeees oo (1,043)f........... 8,17 [ | 8,17 |......... (25,772 eeeeeeeeeeee | o [ 16,289 | .......... B023 ............
RICHARDSON
INTERNAT IONAL LIMITE BANK OF AVERICA, NA ..USD  2.857%/
Currency Swap ......... 763169085 ... . . | Currency..... . BATYDEB6GKMZ0031MB27 |. 10/07/2021 |.01/07/2032 |.... . |(CAD  3.19%) .(2,012).......... 15,653 | ... ...(49,703)[.
RICHARDSON
INTERNATIONAL LIMITED BANK OF AVERICA, NA ..USD  2.857%/
Currency Swap ......... 763169085 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 10/07/2021 . 01/07/2032 |.eeevvvmneeeeen forneeeeeennnaeens (CAD  3.19%)  |oveeeeeeeemmnnes Joeeemmmeeeeeeens [ [KTK) 2,899 | i [ 2,899 ..o (9,204)]-cne e oeeemmmmeeeeeeenn fereeeeeeeeeees e 5,818 ..oeeennns B023 ............
RICHARDSON
INTERNATIONAL LIMITED BANK OF AUERICA, NA ..USD  2.857%/
Currency Swap ......... 76316985 .............. [0 IR [V =T A N BATYDEBBGKMZ0031MB27  |. 10/07/2021 . 01/07/2032 |...evvvvnnvvninn forenieiiinnnnnns (CAD  3.19%)  [oeeerviinnnnnns foeveneieeeciinns [ (228).eeennnnnnn 1,739 | i 1,739 [ [(T5:72) | O KR R R 3,491 ..o B023 ............
RICHARDSON
INTERNATIONAL LIMITED BANK OF AVERICA, NA ..USD  2.857%/
Currency Swap ......... 763169085 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 10/07/2021 . 01/07/2032 |.eevvvvneeeeenn foeeeeeennneens (CAD  3.19%)  eveeeeeeeemnnees Joeeemmmeeeeeeeenn [ [KTK) 2,899 | [ 2,899 ..ot (9,204)]-neeeeeeenees oeeemmmmeeeeeeenn ferreeeeeeeeees s 5,818 ..ooeennns B023 ............
BANK OF AMERICA, NA ..USD  3.256%/
Currency Swap ......... VICAT SA FO731#AK3 .. |D1 .........c.. CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 10/21/2021 |. 11/30/2036 |...eevvueneeeeen formeeeeeennnnenes (EUR  1.57%)  foeeeeeeeeemnnnees Joeemmneeeeeeees oo 47,212 |......... (VI R RN 700,227 |....... (202,088)]- v evvneeeeennn feneeeeemmnnieeees feerenieeeeeeni foeeeeennns 96,020 [ .eeveennnn B023 ............
BANK OF AMERICA, NA L USD  3.256%/
Currency Swap ......... VICAT SA FO731#AK3 .. |D1 .........c.. CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 10/21/2021 |. 11/30/2036 |...eevvueveeenn formeeeeeennnaeens (ER  1.57%)  feeeeeeeeemmnnees Joeemmeeeeeeeees oo 36,767 |......... 544,621 | .ooovvvnens fernns 544,621 |....... (157, 164)]. e feeeeeeeeeeeee e [ 74,682 ..ouuenns B023 ............
UMV GLOBAL FOODS
COMPANY LTD G9162#AA2 BANK OF AMERICA, NA (| || UsD  3.3%/
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR [T =T A N BATYDEBBGKMZO031MB27  |. 11/10/2021 . 01/31/2034 |...cevvvvnvivinn forieniiiiiiinnnns (IS SN 7 N U KRR (RN 5,235 |euuennns 197,531 [eeeeeeeeen [ 197,531 |......... (G772 R FRURR R RN, 21,943 | .......... B023 ............
UMV GLOBAL FOODS
COMPANY LTD GO162#AA2 BANK OF AWERICA, NA [ | | || USD 3.3%
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 11/10/2021 |. 01/31/2084 |..eevvvneieeeen foeeeeeeninees (GBP  2.64%)  [oeeeeeeeeennnees Joeemmmeeeeeenes oo 31,411 |...... 1,185,188 | .covvveeens fonnenn 1,185,188 |......... (67,335 eeeeeenneeee Jeemmmeeeeeenn o s 131,656 | ... B023 ............
UMV GLOBAL FOODS
COMPANY LTD GO162#AA2 BANK OF AMERICA, NA | | | | | UsD 3.3
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR [T =T A N BATYDEBBGKMZO031MB27  |. 11/10/2021 . 01/31/2034 |...cevvvvniivinn foreniiiiininnnns (GBP  2.64%) [oeerrvvirnnnnns foovvnniieieciiens [ 15,705 |......... 592,504 [..eeeeeens [ 592,5% |......... [RCTCLSTH) AR AP R RN 65,828 | .......... B023 ............
UMV GLOBAL FOODS
COMPANY LTD GO162#AA2 BANK OF AWERICA, NA [ | | || USD 3.3%
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 11/10/2021 |. 01/31/2084 |..eevvveeieeeeen foeeeeeeennees (GBP  2.64%)  [oeeeeeeeeennnees Joeemmmeeeeeenes oo 15,705 |......... 592,594 [..ooeeeies forrnennns 592,5% |......... (83,667)[- e eeeeenneeeeee Jommmmeeeeemnnes foeeeeemieeeeeeen [ 65,828 .......... B023 ............
UMV GLOBAL FOODS
COMPANY LTD GO162#AA2 BANK OF AMERICA, NA | | | | | UsD 3.3
CUTTENCY SHAP «vovveve [ eremeeeeeeeeeeeeieneenes [ [ [ T I BATYDEBBGKMZOO3TNB27 . 11/10/2021 | 01/31/2034 |vuvvvrveveres |ovrerieveieiiinns (GBP 2.64%)  [oovvvreriererens fooreeererieienes [rreveienes 26,176 |......... 987,657 [.vuveveee [rrrnennn 987,657 ... (56, 112)]cvveecereeen [oererereiereennes [roveneneeeeienies e 109,713 | wevnenene B023 .o
PEEL PORTS PP FINANCE BANK OF AVERICA ..USD  3.376%/
Currency Swap ......... LIMITED G6970*AX4 ... |D1 ....oeevnes CUrrency..... |eeeeeeeeeeeeuunnnnnnnnns BATYDEBBGKMZ0031MB27 _|. 02/10/2022 |. 06/30/2032 |.....evvvvviviee fovoeiiiiiinnnnnnnns (GBP  2.83%) Joevvirvrervnnns foovvvnnniniiiinns fooniiininns 9,433 )......... 357,382 .o | 357,382 ])......... (40,929)].cevenniiiinnnnns foovevnniiiniiiins oo i 38,721 .ooeeeenns B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
PEEL PORTS PP FINANCE BANK OF AVERICA, NA ..USD  3.376%/
Currency Swap ......... LIMITED G6970*AX4 .... |D1 ... [V =T A N BATYDEB6GKMZO031MB27  |. 02/10/2022 |. 06/30/2032 |.....evvvvvvvven foreniriiinnnnnns ({CI5I5 R ) I N KRR (R 49 |.......... 18,810 | eeeeeeieenn fevenns 18,810 |.......... [ 15T PO KRR AR R 2,038 | .......... B023 ............
PEEL PORTS PP FINANCE BANK OF AVERICA, NA ..USD  3.376%/
Currency Swap ......... LIMITED GB970*AX4 ... . | Currency..... . BATYDEB6GKMZ0031MB27  |. 02/10/2022 |. 06/30/2032 |.... . |(GBP  2.83%) ...(30,158)[.
PEEL PORTS PP FINANCE ..UsD  3.376%/
Currency Swap ......... LIMITED G6970*AX4 .... |D1 ... Currency..... BATYDEBBGKMZO031MB27  |. 02/10/2022 |. 06/30/2032 |.....evvvvvvvven forenrviiinnnnnns (GBP  2.83%)  [ovveevrevrennninns foovvvniiieeicinns oo 1,489 (.......... I I I, 56,429 |.......... (6,463)|
PEEL PORTS PP FINANCE ..UsD  3.376%/
Currency Swap ......... LIMITED G6970*AX4 .... |D1 ...eeeneene [T =T A N BATYDEBBGKMZO031MB27  |. 02/10/2022 |. 06/30/2032 |.....evvvnvvvien forerriniinnnnnnns (GBP  2.83%)  [oveenvrvvrennnnnns foovvvniiieieiinns oo 1,986 |.coeeennnn 75,238 | ceeeeeinenn feunins 75,238 |.eennnnnnn (8,617)
PEEL PORTS PP FINANCE BANK OF AUERICA, NA ..USD  3.376%/
Currency Swap ......... LIMITED G6970*AX4 .... |D1 ...eeveneens Currency..... ... BATYDEB6GKMZO031MB27  |. 02/10/2022 |. 06/30/2032 |.....evvuvvvvrnn feonnriiviinnnnnnns (GBP  2.83%)  ovveevevvrnnnnnnns Joovvvniiieeeiinns [ 49 |.......... 18,810 |.eeveeeen o 18,810 | (2,154)
RHEINKALK HOLDING GHBH BANK OF AUERICA, NA .. USD  3.754%/
Currency Swap ......... D7002@AB3 .............. [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |....evvvvvvivinn forveiriiiiinnnnnns (ER  2.38%)  [oeerrerennnnnns Joovrnneieieciinns [ 55,016 |......... 316,358 [ ..evuneees o 316,358 |....... [(ETARCK)) R ETUPTRRR AP R, 130,304 [ ...oeennnt B023 ............
RHEINKALK HOLDING GMBH .. USD  3.754%/
Currency Swap ......... D7002@AB3 .............. [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |....evvvvvvivien forverriiiinnnnnnns (EUR  2.38%)  [oveeerevvrennnnnns foovvvniieeeecinns oo 3,06 |.......... 17,575 [ | 17,575 ........ (I F [N PP RN 7,289 e B023 ............
RHEINKALK HOLDING GMBH .. USD  3.754%/
Currency Swap ......... D7002@AB3 .............. [0 IR Currency..... BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |....evvvvvvivinn fovvenriiiinnnnnnns (ER  2.38%)  [oeerevrrnnnnnns foovvnnneeeeciinns [ 43,554 |......... 250,450 | .oeeevinenn [ 250,450 |....... (L7083 A EPUPTRRR AR 103,158 | .......... B023 ............
RHEINKALK HOLDING GMBH .. USD  3.754%/
Currency Swap ......... D7002@AB3 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |....evvvvvvivinn foveenriiiinnnnnnns (EUR  2.38%)  [ovvenrevvrennninns foovvvniineecinns oo 9,169 |.......... 52,726 | ceeeevnnnnn fernnns 52,726 |......... [RSICT 7<) O KRN U R, A IVA T . B023 ............
RHEINKALK HOLDING GMBH .. USD  3.754%/
Currency Swap ......... D7002@AB3 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |....evvvvvvivien forieirviiinnnnnnns (ER  2.38%)  [oeeeervreennnnns foovrnneeeeeciines [ 11,462 |.......... 65,908 [...ovneees o 65,908 |......... [Q{URCI0S) R AR R RN, IR LY . B023 ............
RHEINKALK HOLDING GMBH .. USD  3.754%/
Currency Swap ......... D7002@AB3 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |....evvvvvvivien fooienriiiinnnnnns (EUR  2.38%)  [oveenrevvrennnnnns foovvvniieneeeinns oo 3,06 |.......... 17,575 [t | 17,575 ........ (18, 774)cevvveieiviinnn oo i [l 7,289 | e B023 ............
RHEINKALK HOLDING GMBH .. USD  3.919%/
Currency Swap ......... D7002@ACT ... . . | Currency..... BATYDEB6GKMZ0031MB27  |. 03/09/2022 |. 03/31/2037 |.... Cf(EUR - 2.58%)  |eveeeeiiiiiiiiin foeeeeeiieieeen [0 35,029 )...L..235,084 | ... (220,945)]..cvvvnneeviinnnnn fooeeeeviiiiis e 0000000, 96,200 | e B023
RHEINKALK HOLDING GMBH .. USD  3.919%/
Currency Swap ......... D7002@ACT .........euuns [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 03/09/2022 |. 03/31/2037 |..eevvvvnniivinn fovvenreiiinnnnnnns (EUR  2.58%)  [ovvenveeviennnnns foovrvniiieeeiinns oo 8,198 |.......... 55,020 |.oeeevnnenn fernnnns 55,020 |........ [£2 DA (1)) FURP [ RN RN 22,515 weeeeennn B023 ............
RHEINKALK HOLDING GMBH .. USD  3.919%/
Currency Swap ......... D7002@ACT .........euuns [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 03/09/2022 |. 03/31/2037 |..eevvvvnnvivinn foveenriiiinnnnns (EUR  2.58%)  [oeeeervvinnnnnns foovvnnieieeciinns [ 32,048 |......... 215,077 [ ceveeeeees o 215,077 |....... (0723} AR IR R R, 88,013 .....eeee. B023 ............
RHEINKALK HOLDING GMBH .. USD  3.919%/
Currency Swap ......... D7002@ACT ... . .... |Currency..... . BATYDEB6GKMZO0031MB27  |. 03/09/2022 |. 03/31/2037 |.... . |(EUR  2.58%) ....20,007 |... (18,804)[.
GROSVENOR LTD .. USD  4.095%/
Currency Swap ......... G41330AH6 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |.....evvvvvvvven forvenriiiinnnnnns (GBP  3.23%)  [oeevvrrrnnnnnns foovvnniieeieiinns [ 81,447 |...... 2,203,418 | oeeeeein [ 2,203,418 |....... (223X F AU R RN 259,914 | .......... B023 ............
GROSVENOR LTD .. USD  4.095%/
Currency Swap ......... G41330AH6 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |.....evvvvvvvven forverriiiinnnnnns (GBP  3.23%)  oveenvrevrmnnnnns foovrvniiiieieeinns oo 8,145 |......... 229,342 [.eveneeeens [ 229,342 |......... [Z255T.) | PO KN T R, 25,991 .o B023 ............
GROSVENOR LTD .. USD  4.095%/
Currency Swap ......... G41330AHG .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |.....evvvnvvvvnn foreenriiiinnnnnns (GBP  3.23%)  evveevrvvrrnnnnnns foorevvniiieeeeens fons 204,462 |...... 8,291,587 [.eeveneens [ 8,291,587 |....... (€32 P R I R 939,687 | .......... B023 ............
GROSVENOR LTD .. USD  4.095%/
Currency Swap ......... G41330AHG .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |.....evvvnvvvven forienriiiinnnnnns (GBP  3.23%)  [oveerrvrrmnnnnnns foovvvnnieeieinnen [ 16,289 |.......... 458,684 | .....eeees fonnns 458,684 |......... [V ]) O KRR T R, 51,983 | .......... B023 ............
GROSVENOR LTD .. USD  4.095%/
Currency Swap ......... G41330AH6 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |.....evvvvvvvvnn forieriiiiinnnnnns (GBP  3.23%)  oveenvrevrmnnnnns foovrvniiiieieeinns oo 8,145 |......... 229,342 [ceveneenns [ 229,342 |......... [Z255T.) | PO KN T R, 25,991 .o B023 ............
SHV NEDERLAND BV .. USD  4.725%/
Currency Swap ......... N7660#AZ0 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |......evvvvvvven fornenrevrinnnnnns (ER  3.27%)  eeeeererrnnnnnns foevvniieeeeciinns [ 11,351 | 13,350 [eeeeeeeens i 13,350 |......... [WLR5T) PO RN T R, 26,498 | .......... B023 ............
SHV NEDERLAND BV .. USD  4.725%/
Currency Swap ......... N7660#AZ0 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |......evvvvvvven forverrvvrinnnnnnns (EUR  3.27%)  oveerrevrennnnnns foovrvniieeeceinns oo 3,784 |oeunnnnnnn 4,450 | oo [ 4,450 |......... (238571 AU FRRRR R R, 8,833| ... B023 ............
SHV NEDERLAND BV .. USD  4.725%/
Currency Swap ......... N7660#AZ0 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |......evvvvvvven forverrvvrinnnnnnns (EIR  3.27%)  eveeenrrevennnnnns foorrvviiiiieeeens fons 136,213 |........ 160,196 |.ooeeeeenes |ovennnns 160,19 |....... [REICENCTSY) R EPRUPRR AP . 37,979 | oot B023 ............
SHV NEDERLAND BV .. USD  4.725%/
Currency Swap ......... N7660#AZ0 .............. [0 IR Currency..... BATYDEBBGKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |......evvvvvvven forverrrniinnnnnnns ({2 7 R PR KR N 3,784 |eunnnnnnn 4,450 | oo [ 4,450 |......... (24,851 eviiiinnines e [ e 8,833 B023 ............
SCOTLAND GAS NETIWORKS .USD  5.7825%/
Currency Swap ......... PLC G7898#AD1 ......... . | Currency..... . BATYDEB6GKMZO0031MB27  |. 10/04/2022 |. 04/13/2035 |.... . |(GBP  6.31%) .. 105,600 |....... (237,012)) ... (287,012)f....... (114,864)[.
SCOTLAND GAS NETIWORKS s .USD  5.7825%/
Currency Swap ......... PLC G7898#AD1 ......... Dl e CUrrency..... |eeeeeeeeeeeeuunnnennnnns BATYDEBBGKMZ0031MB27 _|. 10/04/2022 |. 04/13/2035 |....cevvvvviviee fovoiniiiiinnnnnnnns (GBP  6.31%h)  Joveviivievnnnnns foovvvnninieiinnns foeennns 105,600 |....... (237,012)] cevvennees [ (237,012)f....... (114,864)]. . ovvvvneiiiinnn feoeeniiiiiiiinnnes foiiiniininn fooniiinnns 29,363 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
SCOTLAND GAS NETHORKS BANK OF AVERICA, NA .USD  5.7825%/
Currency Swap ......... PLC G7898#AD1 ......... [0 IR [V =T A N BATYDEBGGKMZO031MB27  |. 10/04/2022 |. 04/13/2035 |....evvvnvvivinn forverriiiinnnnnns (GBP  6.31h)  [oeeirvrrrnnnnns foevvniiieeeciiees [ 28,160 |......... (63,208)f cevvnneeees [ (63,203)f......... [ReIOCX(0)) U FURR R RN 7,830 [ cevrnnnnns B023 ............
BRUSSELS AIRPORT BANK OF AVERICA, NA .USD  5.4375%/
Currency Swap ......... COMPANY NV B1401#AN7 | D1 . | Currency..... . BATYDEB6GKMZO0031MB27  |. 02/09/2023 |. 02/28/2030 |.... . |(ER  4.32%) .. (56,100)....... (115,664) ... (115,664)f....... (115,664)[.
ABP ACQUISITIONS UK .USD  5.6175%/
Currency Swap ......... LTD G2956@AN1 ......... [0 IR [T =T A N BATYDEBBGKMZO031MB27  |. 05/23/2023 |. 12/05/2034 |....cvvvvvvivinn forvenriiiinnnnnns (GBP  5.97%)  [oeerevrrnnnnnns foovvnnieeecciines [ (4,160)|......... (28,005)( +evvnneeee o (28,005)|......... (28,005)[.ceevvvvnniines Jovneneeeeeinies [ o 46,226 | .......... B023 ............
ABP ACQUISITIONS UK BANK OF AVERICA, NA .USD  5.6175%/
Currency Swap ......... LTD G2956@AN1 ......... [0 IR [T =T A N BATYDEBBGKMZO031MB27  |. 05/23/2023 |. 12/05/2034 |....cvvvvvvivinn forierriiiinnnnns (GBP  5.97%)  [oeevevrrnnnnnns foovvniiieeeciines [ (1,702)......... (11,457 ceeeeeees o (11,457)|......... (11,457 e foriies e 18,911 oo B023 ............
BAZALGETTE TUNNEL LTD BANK OF AMERICA, NA U 551
Currency Swap ......... JUU 1) B Currency..... ... BATYDEB6GKMZO031MB27  |. 06/08/2023 |. 10/11/2033 |...evvvvnvvvinn foreniiiiiinnnns (15 S 4 R R R (R R 104,301 ... 104,301 |......... 104,301 |oevevveiiiieienn [ e [ 321,685
MOTO  INVESTMENTS LTD CREDIT AGRICOLE CIB .USD  3.8725%/
Currency Swap ......... G6302%AB1 .............. [0 IR [V =T A N 1VUV7VQFKU0QSJ21A208 (. 02/24/2022 . 06/15/2037 |...eevvvvvvnnnes Jovvvnnnniiniinnnnns (GBP  3.27%)  [oeerevrrnnnnnns foovvnnieeeeciinns [ 27,025 |...... 1,100,627 | .coeveennnn fennnn 1,100,627 |........ [E<1 1070 FUN U RSP RN 139,503 [ .ovveennns B023 ............
MOTO  INVESTMENTS LTD CREDIT AGRICOLE CIB .USD  3.8725%/
Currency Swap ......... G6302%AB1 .............. [0 IR [V =T A N 1VUV7VQFKU0QSJ21A208 (. 02/24/2022 . 06/15/2037 |...oevvvvvvnnnes Jovvvnnniiniinnnnns (GBP  3.27%)  oveevvevrennnnnns foovreniiieeeeinns oo 6,274 |......... 255,503 | .oeeeviinnn [ 255,503 |.......... [U4A)) R IR R RN 32,385 | .oeeee B023 ............
MOTO  INVESTMENTS LTD CREDIT AGRICOLE CIB .USD  3.8725%/
Currency Swap ......... G6302%AB1 .............. [0 IR [V =T A N 1VUV7VQFKU0QSJ21A208 (. 02/24/2022 . 06/15/2037 |...vevvvvvvnnnes Jovvvnnnniiniinnnnns (GBP  3.27%)  oveeervvernnnnnns foevvnniieeeciines [ 24,612 |...... 1,002,356 [..ooeeeeenn |oenne 1,002,356 |......... [2:10722L5)) R EPRRRUURRRRR R . 127,088 .......... B023 ............
MOTO  INVESTMENTS LTD CREDIT AGRICOLE CIB .USD  3.8725%/
Currency Swap ......... G6302%AB1 .............. [0 IR [T =T A N 1VUV7VQFKU0QSJ21A208 (. 02/24/2022 . 06/15/2037 |...oevvvvvvnnnes Jovvvnnniiniinnnnns (GBP  3.27%)  oveevervrrnnnnnns foovreniieeiicinns o 1,930 [ 78,616 |.ceeeeeenes |evvnenns 78,616 |.......... (24 1) PO KPR R 9,965 | ....oeen B023 ............
Fixed income Portfolio USD  5.1225%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |.04/08/2029 |........covvvven [ovieviviiinnnnnnns (CAD  5.34%)  [oevrrviinnnnnns foevvvnieeeceiiens [ 34,294 |...... 1,446,224 | .ooveeeeen [ 1,446,224 |....... [RESTRPAD R RN RN R, 80,632 .eevnnnnns B023 ............
.USD  5.1225%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |.04/08/2029 |........covvvven foooeviviiinnnnnnns (CAD  5.34%)  [oeevrrvirrnnnnns foevvniieeeeeinnns [ 31,312 |...... 1,320,465 [..oeeeeens | 1,320,465 |....... [ 728-107)) AR ERRRR R R, 73,620 [ cevvnnnnnn B023 ............
.USD  5.1225%/
Currency Swap ......... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |.... . |(CAD  5.34%) P U R S | cicicl I 2,137,896 [..evvnneens [ 2,137,8% |....... (VAU-V70 R R RO R | i B i I B023
.USD  5.1225%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |........cvvvvven fovieviiirinnnnnnnns (CAD  5.34%)  [oevrrviinnnnnns foevvvnieeeceiiens [ 83,498 |...... 3,521,240 | .eeeevinnnn fnnnnn 3,521,240 |....... [(ISKTRC )] U RS PR TN 196,321 [ .ovveennns B023 ............
....USD  4.56%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |[.07/17/2029 |.....evvuvvvvven fovieviiiiinnnnnns (GBP  4.378%) [oeevvvrervnnnns foovvnnnieeiciines [ 34,627 |...... 1,685,352 [..eeeeeennn | 1,685,352 |......... [(SL:T0ZCK)) R FORRUUU RO RN 70,490 [ .oeennnnns B023 ............
....USD  4.56%/
Currency Swap ......... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |.... . |(GBP 4.378%) |oeeeiiiiiiiiiinns foeeeiiiieeeieiins oo 63,143 | 3,073,288 [..evvnnens [ 3,073,288 |....... (178,857)[.
....USD  4.56%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |.....evvevvvvven fovieviiirinnnnnns (GBP  4.378%) [oeevvvrernnnnns foovvnniieeiciines [ 63,143 |...... 3,073,288 [..evvnnens [ 3,073,288 |....... [RVEIR:70) R U RPN AR 128,541 ...oeeeeet B023 ............
....USD  4.56%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |.....evvvvvvvven fovieniviiinnnnnnnns (GBP  4.378%) |oeveevrvvvevnnnnns foovevvniiiieeenns fons 102,862 |...... 5,006,485 [...euvnees fornnns 5,006,485 |....... (2N IR ) U ERUPTRRR AP . 209,398 | .......... B023 ............
....USD  4.56%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |.....evvvvvvvven fovieviiiiinnnnnnnns (GBP  4.378%) [ovveevvvvrvnnnnns foovrvniinieeinns oo 6,111 ......... 207,415 | oo [ 297,415 |..ouenns [RUARI0E%)) U FPRRUUUT RPN RN 12,439 .ooeeeenns B023 ............
....USD  4.56%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |.....evvevvvvven fovieviiirinnnnnns (GBP  4.378%) [oeervvrrrnnnnns foovvnniieeeeiines [ 11,203 |......... 545,261 |ooeeeennn [ 545,261 |......... [1IVEX)) R ST RTRT RN 22,806  .......... B023 ............
.. USD  4.045%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |.......eovvvvvnn [ovieviiiiinnnnnnns (GBP  3.79%)  oeerrerrnnnnnns Joevrnnieeieeiiens [ 31,488 |...... 1,608,649 |......oeenn |nnnnn 1,608,649 |......... (151077225} R FORRRUURR RO RN 85,942 | .......... B023 ............
.. USD  4.045%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |.......eovvvvvnn fovieviiiiinnnnnnns (GBP  3.79%)  oveevrivinnnnnnns foovrvnieeeceinns oo 5,248 1........ 268,108 [..oeeeeens |oveennns 268,108 |.......... ({1574 D) R AU RPN RN L7 B023 ............
.. USD  4.045%/
Currency Swap ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |.......eovvvvvnn [ooieviiiiinnnnnnns (GBP  3.79%)  [oeervevrnnnnnns foevvnnieeieciinns [ 68,225 |...... 3,485,406 |...cevvnnnn feunnnn 3,485,406 |......... (82,828)[...vvvevvnniinns fovvneeeeciiii [ s 186,207 | .......... B023 ............
THE BERKELEY TWO
PARTNERSHIP G1018#AD9 ..USD 3.97%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/10/2015 |.09/05/2027 |....evvuvveeeen forniereeemnnnnnns (GBP  3.37%)  oeeeeeeeemmmnees Joeemmneeeeeeeenn oo 38,635 |...... 1,348,976 [...ooeeenns |oennee 1,348,976 |....... (149,334)]cevveeeeeeeen oo | oo 65,939 | .......... B023 ............
GREAT PORTLAND ESTATES ..USD 4.101%/
Currency Swap ......... PLC G2685@AG4 ......... [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.02/16/2018 |.06/05/2028 |........cevveeen [oooeereermnnnanns (GBP  2.7%)  eveeeeeermmmmines foeemmmneeeeeeennn foeeeeeeeens 5,902 |......... 129,164 [.ooeeneees o 129,164 |......... (16,374 eeeeeeeeeeee | [ s 7,79% | oo B023 ............
GREAT PORTLAND ESTATES ..USD 4.101%/
Currency Swap ......... PLC G2685@AG4 ......... [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.02/16/2018 |.06/05/2028 |.......cceveeeen [ovoeereeemnnnnnns (GBP  2.7%)  eeeeeeeemmmmnees Joeemmmneeeeeeenen oo 11,804 |......... 258,328 | .ooevvniens [ 258,328 |......... (82,748)[- e eeeeeeeeeee | o [ 15,588 | .oevnnnnnn B023 ............
GREAT PORTLAND ESTATES ..USD 4.101%/
Currency Swap ......... PLC G26850AG4 ......... Dl eieennens Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.02/16/2018 |. 06/05/2028 |.......svveeeee fovoaeriermnnnanns (GBP  2.7%)  oeeeeeerremmnnnes Joormmmmnnneeennnnn foaneeeenes 23,608 |......... 516,656 | ..oovneeees forrienns 516,656 |......... (65,496)[- - eevevnnerneee | forrreiiiinnieeeen [ 31,176 oovveennns B023 ............
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
NSI PORTS FINANCE CO USD  4.20375%/
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.....cevvvvvvinn fovieniiiiinnnnnnns (AUD  4.65%)  [oveereeviinnnnns foevrenieeeeeinns oo 4,100 |......... 499,978 | ... 499,978 |........... 3,650 |.vvveniiiiinnnns foeeeriiieeeeeinn o s 40,732
NSI PORTS FINANCE CO USD  4.20375%/
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.....cevvvvvinn fovieniiiiinnnnnnns (AUD  4.65%)  [oevenrreveinnnnes foerrvnieeeeeinns oo 1,739 [......... 22,112 e o 212,112 | 1,548 | e i [ 17,280 | .......... B023 ............
NSI PORTS FINANCE CO USD  4.20375%/
Currency Swap ......... PTY LTD Q6518#AH3 .... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.... .. |(AD  4.65%) |. ....651,487 |... .. 4,756 |. .(B023 ...
NSI PORTS FINANCE CO USD  4.20375%/
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.....cevvvvvvinn fooieniiiiinnnnnns (AUD  4.65%)  [ovverereinnnnnnns foevveniieeeeieees [ 497 | [IUNC0X 2 PR A, 60,603 [.....ccvnnnnns A2 | foeeei e [ 4,937 | B023 ............
NSI PORTS FINANCE CO LUSD  4.4425%/
Currency Swap ......... PTY LTD Q6518#AJ9 .... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.... .. |(AD  5%) e [ ol 20,694 | 3,514,104 | .coevvennnn |ennnn 3,514,104 |... .(B023 ...
NSI PORTS FINANCE CO LUSD  4.4425%/
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 03/14/2018 |.04/11/2048 |......eeovvvvven [ovieiiiiiinnnnnnns (AD  5%)  feeeeeeiiininns foeerenieeeeeeees oo 2,368 |......... 402,111 [ o 402,111 |.......... FSIS TNV R EURR RN (R R, 45,186 [ .......... B023 ............
NSI PORTS FINANCE CO LUSD  4.4425%/
Currency Swap ......... PTY LTD Q6518#AJ9 .... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.... .. |(AD  5%) N R MY (1[0 i SO, 1,188,851 | .eeeeeeenns [nnen 1,188,851 |... 133,592 | ... B023 ...
NSI PORTS FINANCE CO LUSD  4.4425%/
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |......eeovvvvven [ooieviiiiinnnnnnns (AD  5%)  feeeeriiininnes foeereiieeeeeiens [ AL 87,416 [.eeveneees o 87,416 |.......... 12,841 [ e [ e 9,823| ..oceen B023 ............
SEVERN TRENT WATER LTD ....USD  4.53%/
Currency Swap ......... GBOS6*AKS ....eevnnnneen [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |.......eovvvvven [orveviiirinnnnnnns (GBP  2.97%)  oveeevervrinnnnnns fooreviniiieeceens fons 231,384 |...... 6,819,500 [..ooeeeennn |oenns 6,819,500 |....... [QEXTR-ERD! RPN U RPN AR 570,932 | .......... B023 ............
GROSVENOR LTD .. USD  4.245%/
Currency Swap ......... G4133GAE3 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |........covvvven [ooneviiiiinnnnnnnns (GBP  2.75%)  oveevevvrvnnnnns fooervniieeeceinns oo 8,719 |......... 139,241 [ s 139,241 |......... [ZLCREEEI5)) R FORRUUR RO RN 13,410 woeennnens B023 ............
GROSVENOR LTD .. USD  4.245%/
Currency Swap ......... G4133GAE3 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |........covvvven [ooveviiiiinnnnnnnns (IS 541 R PR KRR (RN 969 [.......... 15,471 [ | 15,471 1.......... (22573 O KRR R 1,490 eeennnes B023 ............
GROSVENOR LTD .. USD  4.245%/
Currency Swap ......... G4133GAE3 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |........covvvven [ooneviiirinnnnnnnns (IS S0 41 Y R R N 17,438 |.......... 278,483 | .eeveneees [ 278,483 |......... [(CHCTA)) I FUU RO RN 26,821 .oeveennns B023 ............
GROSVENOR LTD ..USD  4.468%/
Currency Swap ......... G4133GAF0 ..........ee.. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |......evvvvvven fovieviiiiinnnnnnns (GBP  2.95%)  [oevvrvrrrvnnnns Joovrnniiieiciinns [ 45,268 |...... 1,065,984 [..oeeeeens | 1,065,984 |........ [CZAR L)) FR [ R KRN 95,297 | oo B023 ............
BIRMINGHAM AIRPORT
(FINANCE) PLC ..USD  5.028%/
Currency Swap ......... G1128*AD0 ..coeeeneeeeee [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/24/2018 |. 01/24/2049 |.......eevvvveen fooeiniieiinnneees (GBP  3.21%)  eeeeeeeeemmnnnes Joeemmnneeeeeeeen oo 58,827 |...... 2,304,666 [.......cee fonnnnn 2,304,666 |......... (42,505)]--vveeeeeeemens foeeeemmmeeeeeees fee e oo 163,429 | .......... B023 ............
BIRMINGHAM AIRPORT
(FINANCE) PLC ..USD  5.028%/
Currency Swap ......... G1128*AD0 ......eunenee. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/24/2018 |. 01/24/2049 |.......covvvvin fovieviiirinnnnnnns (GBP  3.21%)  [oeevrvvinnnnnns foevvniiieeceiiees [ 17,648 |......... 691,400 [..ooeeeenns Jorennnnnd 691,400 |......... [RFIVE1D) R IS RN RN 49,029 | .......... B023 ............
FLINDERS PORT HOLDINGS ..USD  4.615%/
Currency Swap ......... PTY LTD Q3917#AD6 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.02/06/2019 |.05/07/2039 |......eeovvvvven fovveviivrinnnnnnnns (AD  4.72%) oo oo o 1,342 |......... 212,132 | oo [ 212,132 |veeeennns 11,708 |ovevveeieeeeninn fooeeeii e o 24,145 .......... B023 ............
FLINDERS PORT HOLDINGS ..USD  4.615%/
Currency Swap ......... PTY LTD Q3917#AD6 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.02/06/2019 |.05/07/2039 |......eevvvvvven fovveviiirinnnnnnns (AD  4.72%)  foeeereiiiinienes foevreiiieeeeeens oo 3,156 |......... 499,134 | oo [ 499,134 |.......... 27547 | foeeeei e [ 56,811 ......eee. B023 ............
FLINDERS PORT HOLDINGS ..USD  4.615%/
Currency Swap ......... PTY LTD Q3917#AD6 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.02/06/2019 |.05/07/2039 |......eeovvvvven fovveviivrinnnnnnnns (AD 4.72%)  foeeeeiiiininnns foeeveineeeeeeees [ 158 ..o 24,957 | eeeeeiiinn [ 24,957 |..covnennnn L PR AU RPN RPN 2,841 . B023 ............
BRISBANE AIRPORT
CORPORATION PTY L ..USD  3.666%/
Currency Swap ......... Q1629#AV9 .............. [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |....cevvvvveeen foierieiinniaens (AUD  3.48%)  oveeeeeeemnniees Joeemmmeeeeeeeeens foeeeeeeeennns 693 [.......... [ TA L R N 55,716 |.uuuunnenen 2,348 | e [ s 7,818 coveeennns B023 ............
BRISBANE AIRPORT
CORPORATION PTY L ..USD  3.666%/
Currency Swap ......... Q1629#AV9 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |.......eovvvvven foroeviririnnnnnnnns (AUD  3.48%)  ovevrrerinnnnnns foevrenieeeeeinns oo 8,322 ......... 668,591 [..oeeeeens | 668,591 |.......... P2 T T U EORRUUURRR P R, 93,813 .ovrnennns B023 ............
BRISBANE AIRPORT
CORPORATION PTY L ..USD  3.666%/
Currency Swap ......... Q1629#AV9 .............. [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |....cevvvvvveen fomiereeimnnnnens (AUD  3.48%)  oeeeeeeeeennniees foeeemmieeeeeenns feeeeeeeeens 2,620 |......... 210,482 | eeveeeees [ 210,482 |........... 8,871 [ceeeeeeeeeiiieeee oo foreeee e [ 29,534 .......... B023 ............
BRISBANE AIRPORT
CORPORATION PTY L ..USD  3.666%/
Currency Swap ......... Q1629#AV9 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |.......eovvvvven forieviivrinnnnnnnns (AUD  3.48%)  [ovveveveinnnnnnns foevrvnieeeeeiens [ 693 |.......... 55,716 [.eveeneeees [ 55,716 |.uuvvnnnnnn 2,38 |oevniiiiiiiin oo e e 7,818 coeeeennns B023 ............
BRISBANE AIRPORT
CORPORATION PTY L . USD 3.771%/
Currency Swap ......... Q1629#AN7 ....cceenenenn [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 |..ceevvmeivreeen foiieeiennneees (AUD  3.66%)  oveeeeeeeemmmnees Joeemmmneeeeeennnn feeeeeeeeenns 40|.......... 60,992 [.evveneens o 60,992 |..eeneeeen 388 [..eeeeeieeeee e o [ 8,009 .eevvennns B023 ............
BRISBANE AIRPORT
CORPORATION PTY L .USD 3.771%/

Currency Swap ......... Q1629#A17 ... . |(AUD  3.66%)

-1B023 ...

- [Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/01/2019 |. 08/01/2031




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

SCHEDULE DB - PART A - SECTION 1

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

81903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
BRISBANE AIRPORT
CORPORATION PTY L . USD 3.771%/
Currency Swap ......... Q1629#AN7 ....ccevnnnees [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 |..ccevveeveveen foniieeiennees (AUD  3.66%)  oveeeeeeeemmmnees Joeeemmneeeeeeennn feeeeeeeeenns 40|.......... 60,992 [.evueneees o 60,992 |..eeneeee 388 [..eeeeeieeeee e o [ 8,009 .eevvennns B023 ............
BRISBANE AIRPORT
CORPORATION PTY L ..USD 3.771%/
Currency Swap ......... Q1629#AI7 ... . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 . |(AD  3.66%) |. IS4 TTT . 4,799 |,
CRODA INTERNA ..USD  3.647%/
Currency Swap ......... PLC 227047B#3 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |.......eovvvvven fornevivirinnnnnnns (=02 R - R RN ERRR RN RN 42,231......... 282,133 | oo [ 232,133 |....... (109,685)]....cvvvnniriinnn feeeeeevvniinnes fovvevnnennnniinnns foenenn 33,209 | Ll B023 ............
CRODA INTERNAT | ONAL ..USD  3.647%/
Currency Swap ......... PLC 227047B#3 . . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |.... . |(EUR  1.18%) |.. ...386,889 |... ...386,889 |....... (182,809)[.
CRODA INTERNATI ..USD  3.647%/
Currency Swap ......... PLC 227047B#3 ......... Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |.......eovvvvven fovneniivrinnnnnnnns (=02 R - R RN KRR RN 49,261 |......... 270,822 [ .evveneees [ 270,822 |....... (127,966)]....evvvnnevvennn feeeeevvniinees fovvevnnininniinnns [, 38,848 | ool B023 ............
CRODA INTERNAT | ONAL ..USD  3.647%/
Currency Swap ......... PLC 227047B#3 . . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |.... . |(EUR  1.18%) |.. 116,067 |...evvennnt eeeenns 116,067 [t (54,843)]ceneiiiiiii oo feneii e 16,649 | il B023
GATX RAIL GERMA! ..USD 3.197%/
Currency Swap ......... D3000#AA4 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/17/2019 |. 11/04/2026 |........covvvven [ooieniiirinnnnnnnns (=02 E 174’ R PR KRN RN 53,353 |.......... 230,119 [ceereeees o 230,119 |....... [QEI-0LCI0)) RPN IR RPN RN 45,815 ...oeeenns B023 ............
GATX RAIL GERMANY GMBH| ..USD 3.197%/
Currency Swap ......... D3000#AA4 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/17/2019 |. 11/04/2026 |........covvvven [ovieiiiiiinnnnnnnns ((={0/2 N1 74' R U KU R, 243,092 |...... 1,048,321 [.eeeeeeenis | 1,048,321 ....... [T REES)) R EPUPTRRR AP R 208,714 | .......... B023 ............
GATX RAIL GERMANY GMBH| ..USD 3.197%/
Currency Swap ......... D3000#AA4 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/17/2019 |. 11/04/2026 |........covvvven [ooieviiiiinnnnnnns (=02 174’ R PR KRR N 17,784 |.......... 76,706 |eeeeeeennn |evvnnnns 76,706 |......... [IETRS )| O KON U R, 15,272 weeennes B023 ............
GATX RAIL GERMANY GMBH| ..USD 3.197%/
Currency Swap ......... D3000#AA4 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/17/2019 |. 11/04/2026 |........covvvven [ooieviiiiinnnnnnns (EIR  1.07%)  [eeerriiinnnnnns Joeveeiieeeecieees [ 17,784 |.......... 76,706 |eeeeeennnn |evvnnnns 76,706 |......... [IETRS )| A KON T R, 15,272 weeennes B023 ............
KINGS COLLEGE LONDON ..USD  3.362%/
Currency Swap ......... G5258#AE7 .......cevnnnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/16/2021 |.06/16/2061 |.......eovvvvven fooeviiiiinnnnnnns (GBP  2.07%)  [oveervvrrnnnnnns foovvnneiereciinns [ 10,318 |......... 530,154 | ceeeeeein [ 530,154 |........ [QLCTR:1[0) F [N R RN 42,806 | .......... B023 ............
KINGS COLLEGE LONDON ..USD  3.362%/
Currency Swap ......... G5258#AE7 .......cevnnns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/16/2021 |.06/16/2061 |.......eovvvvven [oreviiviinnnnnnns (GBP  2.07%)  oveenreevrennnnns foovrvnieeeeiinns oo 5,159 |......... 265,077 [ .evveneeees o 265,077 |.......... (<15 1<10)) R AR KRR RN 21,403 | .......... B023 ............
KINGS COLLEGE LONDON .. USD  3.362%/
Currency Swap ......... G5258#AE7 .......cevnnnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/16/2021 |.06/16/2061 |.......eovvvvven [ooeviiiiinnnnnnns (GBP  2.07%)  [oveevevrrnnnnnns foovrnniieeieinnes [ 15,477 |......... 795,230 | eeeeevennnn fernenns 795,230 |......... (221 ]) O KN R R, 64,209 ....oeeenn B023 ............
LONDONMETRIC PROPERTY .. USD  2.728%/
Currency Swap ......... PLC G5600#AJ1 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |........cevvvven [ooneviiniinnnnnnns (GBP  2.06%) [ovveerevvrvnnnnns foovrvnininiciinns oo 7,440 |......... 245,245 [ .eveneeei [ 245,245 |......... [725T.) | PO KN T R, 19,362 .eennnnens B023 ............
LONDONMETRIC PROPERTY .. USD  2.728%/
Currency Swap ......... PLC G5600#AJ1 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |........cevvvven [ooneviiiiinnnnnnns (GBP  2.06%)  [ovveerevvrennnnns foovrvniiineeiinns oo 4,464 |......... U747 | [ 147,147 |......... [QICHCI:Y2) R AR R RN 1,617 oo B023 ............
LONDONMETRIC PROPERTY .. UsD  2.728%/
Currency Swap ......... PLC G5600#AJ1 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |........cevvvven [ooneviiniinnnnnnns (GBP  2.06%) [ovveerevvrennnnns fooervninieieiinns oo 7,440 |......... 245,245 [ .eveneeei [ 245,245 |......... [725T.) | PO KN T R, 19,362 .eennnnens B023 ............
LONDONMETRIC PROPERTY .. USD  2.728%/
Currency Swap ......... PLC G5600#AJ1 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |........cevvvven [ooneviiiiinnnnnnns (GBP  2.06%) [ovenvevrrnnnnnnns Joovvnneieeeciinns [ 17,857 |.......... 588,588 |....oeeees [orrinns 588,588 |........ (-2 (0)) F IR RPN RN 46,468 | .......... B023 ............
LONDONMETRIC PROPERTY .. UsD  2.728%/
Currency Swap ......... PLC G5600#AJ1 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |........cevvvven [ooneviiniinnnnnnns (GBP  2.06%)  [ovveevevvrvnnnnnns foovrvnineeeieinns oo 4,464 |......... U747 | [ 147,147 |......... [QICHCI:Y)) R AR R RN 1,617 oo B023 ............
PURATOS GROUP NV .. USD  3.552%/
Currency Swap ......... B7000#AA7 ..evvviinnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |...ccvvvevvvien fovieniiiiininnns (ER  1.84%)  [oeeriviiinninnns oo [ 11,716 |......... PATAR LIV R R 237,140 |......... [(CTRI- 1)) R AR R RN 25,862 | .......... B023 ............
PURATOS GROUP NV .. USD  3.552%/
Currency Swap ......... B7000#AA7 ..evvvniinnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |...ccvvvevvinien forieniiiiiinnnnns (ER  1.84%)  [oeeriiiiinninnns Joevvniieeieciinns [ 35,148 |......... 711,420 [ ceeneeees [ 711,420 |....... [Q L[R! EPPR IR RPN RN 77,587 | cevrennnns B023 ............
PURATOS GROUP NV .. USD  3.552%/
Currency Swap ......... B7000#AA7 ..evvviinnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |...covvvevvvvien fovieniiiiinnnnns (ER  1.84%)  [oeeriviiinninnns oo [ 46,864 |......... 948,561 [ ..evvnneees o 948,561 |....... (AL 372 FU R PR RN 103,449 | .......... B023 ............
PURATOS GROUP NV .. USD  3.552%/
Currency Swap ......... B7000#AA7 ..evveniiinn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |...ccvvvevvinien forieniiiiiinnnnns (ER  1.84%)  [oeeriviiinninnns oo [ 11,716 |......... 237,140 [ .eeeeeeees [ 237,140 |......... [(CTRI- 1)) I AU R RN 25,862 | .......... B023 ............
PURATOS GROUP NV .. USD  3.299%/
Currency Swap ......... B7000#AB5 ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |......evvvvvvien fovieviiiiinnnnnnns (=102 11 Y PR KRR RN 11,685 |.......... 206,043 | ... 206,043 |......... [RSISTVLCT:)) R AR RN RN, 26,570
PURATOS GROUP NV .. USD  3.299%/
Currency Swap ......... B7000#AB5 ... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |......evvvvvvien fovieiiiviinnnnnnnns (=102 11 N RPN KRR RN 17,527 |......... 309,065 [..evunneens o 309,065 |........ [€: 700X ) FUR IR R RN 39,855 | .......... B023 ............
PURATOS GROUP NV .. USD  3.299%/
Currency Swap ......... B7000#AB5 ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |.... . |(ER  1.56%) |.. ...206,043 |... ....206,043 |.........(55,068)[.
PURATOS GROUP .. USD  3.299%/
Currency Swap ......... B7000#AB5 ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |......euvvvvvrnn fonnnnns 4,874,400 [(EUR  1.56%)  |eevvrenvvvvrnnnnn fooveeviniiiiieens o 46,740 |......... 824173 | .eveeeees o 824,173 |....... (20 7{V)) U EUPROR RPTI R (1(o707:) i IR B023 ............
PURATOS GROUP NV .. USD  3.299%/
Currency Swap ......... B7000#AB5 ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |.... P U 1,218,600 |(ELR  1.56%) |.. ...206,043 |... ....206,043 |.........(55,068)[.
PURATOS GROUP .. USD  3.299%/
Currency Swap ......... B7000#AB5 .......oeeees Dl e Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........ccoovvee Jovnnnns 1,218,600 (EUR  1.56%)  [o.ooovvivvvnnnnns Jovvvnnninnininnnnn fooniininns 11,685 ].......... 206,043 | ..o s 206,043 |......... (55,088)[....ccvvvvnnniinne Jovvnnniniiiiinnnes fovviiiiiniiiiins foees 26,570 ...oeennns B023 ............
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
NORTHERN GAS NETWORKS ..UsD 2.773%/
Currency Swap ......... LTD G6655€ADS ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |......evvvvvenn fornns 1,383,500 [(GBP  2.02%)  ovvverrvvvrmnnnnns foorevmnnnereiinns fooeniiinnns 6,361 1......... 247,326 |... 247,326 | [T 10) P KRR [ . 25,174
NORTHERN GAS NETWORKS ..UsD 2.773%/
Currency Swap ......... LTD G6655€ADS ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |......evvvvvenn fonrens 4,842,250 |(GBP  2.02%)  [ooovevvvvrvnninns Jevniieeeciiienn [ 22,264 |......... 865,640 |....oeeee fornns 865,640 |......... [QESTRSE ] O KRR U R, 88,110 | ..ovnneees B023 ............
NORTHERN GAS NETWORKS ..UsD 2.773%/
Currency Swap ......... LTD G6655€ADS ......... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |.... T 6,225,750 [(GBP  2.02%)  |eevvvnnnvrvrnnnnn foovereviniiiniens e 28,625 | 1,112,965 [.eeeeeeeens | 1,112,965 |.........(19,979)(. .(B023 ...
NORTHERN GAS NETWORKS ..UsD 2.773%/
Currency Swap ......... LTD G6655€ADS ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |.09/23/2036 |.......cevvvenr founnnns 2,767,000 |(GBP  2.02%) [ceervevrrnnnnnins foovennnneeeeeinnns fooninienns 12,722 |......... 494,651 | .oeveeeens [ 494,651 |.......... (8,879)[evvvvveiieinn fereeeeeevviiees fovvevniiinniiiennn [ 50,348 | o B023 ............
NORTHERN GAS NETWORKS ..USD 2.911%/
Currency Swap ......... LTD G6655QAEG ......... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 06/30/2037 |.... T 2,075,250 |(GBP  2.1%) . ....390,507 |.......... (5,003)[. .(B023 ...
NORTHERN GAS NETWORKS .. USD 2.911%/
Currency Swap ......... LTD G6655QAEE ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |.06/30/2037 |......euvvvvvenn foonrnns 5,534,000 |(GBP  2.1%)  [oeevrriiirnninnnns Jeveiiieeeeiiiies [ 27,135 |...... 1,041,352 [.eeneeeens | 1,041,352 |......... (13,582)[. v evvevvnnines v [ o 103,572 e B023 ............
NORTHERN GAS NETWORKS . USD 2.911%/
Currency Swap ......... LTD G6655QAEG ......... .... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 06/30/2037 |.... T 6,225,750 |(GBP  2.1%) N U MR |7 A I 1,171,521 | oo | 1,171,521 | (15,280)fe e e [ e 116,519 | el B023 ...
NORTHERN GAS NETWORKS . USD 2.911%/
Currency Swap ......... LTD G6655QAEG ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |.06/30/2037 |......evvvvvvenn foonrnns 3,458,750 |(GBP  2.1%)  [oeoviviiiiinininns v [ 16,959 |......... 650,845 | ..evenneees [ 650,845 |.......... [£155:1¢)) AR AR KRR RN 64,733 [ ceernnnnns B023 ............
MAGNA HOUSING LIMITED .. USD  3.295%/
Currency Swap ......... GS7T44#AAT ...ovveiiannn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |.....ccvveeviins Jounnnns 4,083,000((GBP  2.51%)  [oeuvevirnnnnins foevennneeeeeiinns [ 19,576 |......... 939,552 | .eeeeeiinn [ 939,552 |........ [QUARLTH) F R R RN 108,795 | .......... B023 ............
MAGNA HOUSING LIMITED .. USD  3.295%/
Currency Swap ......... GS7T44#AAT ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |.....covvveviins Jounnnns 1,361,000 |(GBP  2.51%)  [eovivviivnniiiins Jovneneeeiviiiies [ 6,525 |......... 313,184 | .oeeeeee [ 313,184 |.......... (ST A () R AU KRR RN 36,265 | .......... B023 ............
MAGNA HOUSING LIMITED .. USD  3.295%/
Currency Swap ......... GS7T44#AAT ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |....ccvvvenvines founnnnnnns 680,500 [(GBP  2.51%)  |euvuunvevrrnrnnnns [oorevmnnnieeeeinns oo 3,263 |......... 156,592 [.evenneeens [ 156,592 |.......... (25151} R AU KRR RN 18,132 weeeeenes B023 ............
REALTY INCOME
CORPORATION 756109B*4 . USD  3.905%/
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.....cevvuveveee |ounnnnn 1,185,750 |(GBP  3.18%)  [-oeeeeeermnereees Joemmneeeeeeenies foeeeennnnns 4,953 |......... LY N7 [ N 151,542 |......... (15,551 eeeeeeeeeee e foreeee e [ 17,79 | .......... B023 ............
REALTY  INCOME
CORPORATION 756109B*4 . USD  3.9054%/
CUrrency SHap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.......evvvvvvnr founnnnnnns 527,000 |(GBP  3.18%)  [.oevvevvvnvireinn [renneeeeniniiees foeviiinnnns 2,201 feueennnnnn 67,352 [ceveneeees o 67,352 |..eunnnnnn [(18:272) R AR R RN 7,909 .ooeeen B023 ............
REALTY INCOME
CORPORATION 756109B*4 . USD  3.905%/
CUTTency SHap ......cc |eeeeeeervmmnninnieinnnennns [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.....evuvereeenn founnnnd 6,719,250 [(GBP  3.18%)  |eevvvmnereermnnnn fooeeeeemiieeeees Jeennes 28,069 |......... 858,736 | ..evvnneees e 858,736 |......... (88,125)[.. e eeeeevneeeee Jeemmmeeeeeenn o s 100,835 | .......... B023 ............
REALTY  INCOME
CORPORATION 756109B*4 . USD  3.905%/
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.......evvvvvvne founnnnnnns 527,000 |(GBP  3.18%)  [.oevvevvrnvinrinn [remneeeeiiniiees foeveiinnnns 2,201 feueennnnnn 67,352 [ceveneeees o 67,352 |..eunnnnnn [(18:272) R AR R RN 7,909 .ooeeen B023 ............
REALTY INCOME
CORPORATION 756109B*4 . USD  3.905%/
CUTTency SHap ......cc |eeeeeeervmmnninnieinnnennns [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.....cevvuveveee |ounnnnn 1,185,750 |(GBP  3.18%)  [-eeeeeeernnireees Joemeeeeeeenniies foeeeeennnns 4,953 |......... 151,542 [.eeeeenees oo 151,542 |......... (15,551 eeeeeeeeeee e foreeee e [ 17,79 | .......... B023 ............
IMI" GROUP LIMITED ..USD  4.812%/
Currency Swap ......... G469THAMT .. . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/15/2022 |. 06/28/2029 |.... R AU 13,018,750 |(ELR ~ 3.3%) .. (416,250)| ... (416,250)f....... (484,986)|. .[B023 ...
IMI GROUP LIM ..USD  4.812%/
Currency Swap ......... G4B9THAMT ... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/15/2022 |.06/28/2029 |.....cevvvvveee |oumnunnnns 520,750 [(EUR  3.3%)  [oeeeeeeemmereeenn [remmeeeeemmniees foeeeennnnns 3,583 |........ (16,650)] ..oevvvnen Jeennnnnn (16,650)|......... (19,399)]-ceveeeeeeenis foeeeemmeeeeeeees [ e 6,378 | B023 ............
IMI" GROUP LIMITED ..USD  4.812%/
Currency Swap ......... G469THAMT .. . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/15/2022 |. 06/28/2029 |.... R AU 28,641,250 [(ELR  3.3%) .. ...194,319 |....... (915,750)| ... (915,750)f...... (1,066,970)[. 350,782 .[B023 ...
IMI GROUP LIM ..USD  4.812%/
Currency Swap ......... G4B9THAMT7 ... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/15/2022 |.06/28/2029 |.....cevveveveee |oumuunenns 520,750 [(EUR  3.3%)  [oeeeeeeemmeeeernn [remmeeeeemmnees foeeeennnnns 3,583 |........ (16,650)] ..oevvvnen Jeennnnnn (16,650)|......... (19,399)]- v eeeeeenes foeeeemmeee e [ s [T T4 . B023 ............
DECHRA PHARMACEUT I CALS ..USD  5.196%/
Currency Swap ......... PLC 2434358*4 ......... [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.07/01/2022 |.07/14/2032 |....coevueeveeee feunnnn 50,984,500 [(EUR  3.93%)  |-eeeeevmmrreernnn foeeeeemmmnneeee Joeeennnns 263,338 |..... (2,359,553)] ...eeevnns |oeee (2,359,553)|..... (2,321,995)]-cvveeeeeenns foeeeeemee e fee e oo 766,744 | .......... B023 ............
DECHRA PHARMACEUT I CALS ..USD  5.196%/
Currency Swap ......... PLC 2434358*4 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/01/2022 |.07/14/2032 |.....cevvueeveee |ounnnnn 7,803,750 [(EUR  3.93%)  |eeevmmrreeemmnnn fooeeeeemiieecees Jeenies 40,307 |....... (361,156)] ..oevvvenn |eeennnn (361, 156)....... (855,407)[-. e eeeeeeneeee Jeeemmmeeeeeemnnen foeeeeeeeriieeeeee Jeeens 17,359 [ covveennns B023 ............
.. USD  5.423%/
Currency Swap ......... SOUTH WEST WATER LTD |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 04/05/2023 |.09/20/2038 |....evvueeveeenn fooaenees 2,120,920 |(GBP  5.49%)  [eeeeeeeeenniiieeen Joenee e feeeeeee e [ 75,644 | .coovvniis s 75,644 |.......... 75,644 |.eeeeeeeeeenn foeeeeee e o 41,393 | .......... B023 ............
.. USD  5.423%/
Currency Swap ......... SOUTH WEST WATER LTD |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/05/2023 |.09/20/2038 |......evueeveeee founnnn 10,230,320 [(GBP  5.49%)  |eevvmueevemmmnnn fooeeeemeeeecees e oo 364,871 | ceveneees o 364,871 |......... 364,871 [ceneeeeeeeiiees Joeeeeneeeeeeeeen oo s 199,659 [ ...oeennnt B023 ............
KINGSPAN SECURITIES GOLDMAN SACHS .. USD  2.935%/
Currency Swap ......... LIMITED G5264#AN9 .... |D1 ............ Currency..... INTERNATIONAL ...... W22LROWP2IHZNBBBKS528 | 09/10/2020 |. 12/11/2082 |.eevvveeveeennn fees 1,785,000 |(EUR  1.66%)  [-ooeeeeeerneeeees Jemmneeeeeeeneen [ 12,781 ........ 171,865 | ooeeevenen Jeennnnnn 171,865 |......... (65,898)[-.ceeeeeeneeeeee Joemmmeeeeemnies foeeeeeeneeeeeeen [ 2,447 | .. B023 ............
KINGSPAN SECURITIES GOLDMAN SACHS .. USD  2.935%/

Currency Swap ......... LIMITED G5264#AN9 .... [D1 ............ Currency..... INTERNATIONAL ...... W22LROWP2 [HZNBBBKS28 . 09/10/2020 |. 12/11/2082 |.....evveeeee. ... 2,380,000 |(ER  1.66%) [..eeeeeeeeeinenns forneeeeeeeiieee e 17,042)......... 229,153 | vvveeeen [ 229,153 |........ (87,864)]...uvveeeeeeeies foeiiieeeeeeiies o o 36.5% | ..o B023 ............
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of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
KINGSPAN SECURITIES GOLDMAN SACHS .. USD  2.935%/
Currency Swap ......... LIMITED G5264#AN .... |D1 ............ Currency..... INTERNATIONAL ...... W22LROWP2IHZNBBBKS528 | 09/10/2020 |. 12/11/2082 |.eevvvnnnvvvinnn foennns 1,785,000 |(EUR  1.66%) [ooovevviernnnnnns feveniieeeceiinns [ 12,781 ........ 171,865 |... 171,865 |......... [(CISTRE515)) R FORRURRR RN RN 27,447
BREEDON HOLDINGS GOLDMAN SACHS ....USD  2.94%/
Currency Swap ......... LIMITED G1320*ABO .... |D1 ...evvenenns Currency..... INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 06/23/2021 . 09/23/2031 |..evvvenvvvvinnn foereiienns 699,950 |(GBP  2.34%)  [.oeveevveniiiiiins [ [ 2,863 |......... 12,414 (e | 112,414 |.......... [£:15510.¢)) R AU KRR RN 10,045 .......... B023 ............
BREEDON HOLDINGS GOLDMAN SACHS ....USD  2.94%/
Currency Swap ......... LIMITED G1320*ABO ... .... |Currency..... INTERNATIONAL ...... W22LROWP2IHZNBBEKS28  |. 06/23/2021 |. 09/23/2031 |.... v foeeennn... 699,950 |(GBP 2.34%) . L 112,444 LG 112,414 ). (8,309)]. .(B023 ...
BREEDON HOLDINGS GOLDMAN SACHS ....USD  2.94%/
Currency Swap ......... LIMITED G1320*ABO .... |D1 ...evvenenns Currency..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/23/2021 . 09/23/2031 |..evvvevvivvinnn fooriinenns 699,950 |(GBP  2.34%)  [.oeveivvnniiiiiins [ [ 2,863 |......... 12,414 (e | 112,414 .......... (8,309)[.evvvvvnniiiinn ferneeeeeeiiiees fovveeniiinneinns [ 10,045 | Lo B023 ............
BREEDON HOLDINGS GOLDMAN SACHS ....USD  2.94%/
Currency Swap ......... LIMITED G1320*ABO ... .... |Currency..... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 06/23/2021 |. 09/23/2031 |.... T . 1,399,900 [(GBP  2.34%) . ...224,828 ... 224,828 |........ (16,617)[. .(B023 ...
BREEDON HOLDINGS GOLDMAN SACHS ....USD  2.94%/
Currency Swap ......... LIMITED G1320*ABO .... |D1 ...evvenenns Currency..... INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 06/23/2021 . 09/23/2031 |..evvvenvvvvinnn foereiienns 699,950 |(GBP  2.34%)  [.oeveevveniiiiiins [ [ 2,863 |......... 12,414 (e | 112,414 |.......... [£:15510.¢)) RN AP KPR R (1117153 IO B023 ............
BREEDON HOLDINGS GOLDMAN SACHS ....USD  2.94%/
Currency Swap ......... LIMITED G1320*ABO ... . | Currency..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/23/2021 |. 09/23/2031 .... 699,950 (GBP  2.34%) L1244 e 112,414 [ (8,309)] i e [ e 10,045 | Ll B023 ...
THE TAUNTON ONE
PARTNERSHIP GB698#AC3 . USD  5.125%/
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/06/2013 |. 09/05/2037 |....cevvvuieveee founnnnnnns 312,900 |(GBP  5.01%)  [-eeeeeeemmereeenn [remmeeeeemmmiees foeeeennnnns 1,770 et 83,760 [..evvnneees forrraannns 83,760 |.......... (1,800)] v eeeeeems foeeeemmmeeeeeees feeeeeeeeees oo 5,804 | .......... B023 ............
THE TAUNTON ONE
PARTNERSHIP G8698#AC3 . USD 5.125%/
CUrrency SHap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/06/2013 |. 09/05/2037 |.....evvvvvvvrnn foorens 3,441,900 |(GBP  5.01%)  [ooovrvviernnnnins Jeveinieeciiiies [ 19,470 |......... 921,356 [ .evvnneens o 921,356 |......... [QEAVELS)) AU FOURRUUR RO RN 64,838 | .......... B023 ............
THE TAUNTON ONE
PARTNERSHIP GB698#AC3 . USD  5.125%/
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/06/2013 |. 09/05/2037 |..eevvvuuevevenn foanens 1,720,950 [(GBP  5.01%)  |ovveuneeeemmmnnns foeeemmmmneeeeennn fereeeeeenns 9,735 |ueennnn 460,678 [...coevvvnn |eennnnn 460,678 |.......... (9,899)]-neeeeeeeeniees foeeemmmeeeeeennn foeeeeeeeeeneeee s 2,419 .o B023 ............
THE TAUNTON ONE
PARTNERSHIP G8698#AC3 . USD 5.125%/
CUrrency SWap ......... |eeeeeeeeemmuneeeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSRNE97 |. 02/06/2013 |. 09/05/2037 |......evvuvveven founnns 10,325,700 {(GBP  5.01%)  [oevvvviennnnnns foevenieeeceinins [ 58,411 ...... 2,764,069 [...ouuneen fonnnns 2,764,069 |......... (59,395)].cvvveniiirinnnns fooreeriiis [ e 194,514 .......... B023 ............
THE TAUNTON ONE
PARTNERSHIP GB698#AC3 . USD  5.125%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/06/2013 |. 09/05/2037 |....cevvuuivveee foumnnnnnns 312,900 |(GBP  5.01%)  [-eeeeeermmereeenn [remmeeeeeemmmiees foeeeennnnns 1,770 et 83,760 [..evvnneees forrraannns 83,760 |.......... (1,800)]cevveeeeeeeems foeeeemmmeeeeeees feeeeeeeeees oo 5,80 | .......... B023 ............
....USD  4.92%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |. 01/08/2029 |...evvvuuvvveenn foees 2,094,040 |(GBP  4.41%)  [ooeeeeeeeiiiieees Jeeeeee e e 14,597 |......... 572,154 | coovveii [ 572,154 ..o (42,007 )i [ e feeeeeneeeeeeeen oo 24625 | B023 ............
....USD  4.92%/
Currency Swap ......... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |.01/08/2029 |.... P . 3,382,680 (GBP  4.41% ...924,249 ... ....924,249 .[B023 ...
....USD  4.92%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |.01/08/2029 |.......eeevveeee fovnnnn 10,631,280 |(GBP  4.41%)  [ooeeeeeiennieees Joeeeeeeeeeeenen o 74,107 |...... 2,904,782 | ..cevvnnnnn feunnnn 2,904,782 |....... (213, 728)[ e eeeeeeeeee Jeeemeeeeeeeeee o s 125,019 ..ooeeens B023 ............
....USD  4.92%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |. 01/08/2029 |...eevvuuvvveenn fouees 9,342,640 |(GBP  4.41%)  [ooeeeeeeeeiieeees e o 65,125 |...... 2,552,687 | ..cevvunnnn feunnnn 2,552,687 |....... (187,817 eeeeemnes foeeeemmmeeeeeees foenee e foeeeeeees 109,865 | .......... B023 ............
..USD  5.265%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |.01/08/2034 |.........cceevvee fovnnnn 10,953,440 [(GBP  4.68%)  |eevvmueeeermnnnn fooeeeemnnieeeees Jeenes 83,890 |...... 3,471,783 [ .eveeeees [t 3,471,783 |....... (134,258)[.. e eeeeeeneeee Jeeemmmeeeeeeenees foeeeeeeeeneeeee Jeeens 177,755 | oo B023 ............
..USD  5.265%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |.01/08/2034 |.........cceveer |ovnnnnn 7,248,600 [(GBP  4.68%)  |eevvrnneeeeemnnnn fooeeeeeniiieeeees Jeenes 55,515 |...... 2,297,504 | ..oovvvnnnn feunnnn 2,297,504 |........ (88,847 eevvmeeeeeeenn foeeeeeemeecs e o 117,632 .......... B023 ............
..USD  5.265%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2034 |.........cceeveer fevnnnn 48,162,920 [(GBP  4.68%)  |-.eeevveuereeennn foeeeeemmnnneees Joerennnns 368,869 |..... 15,265,636 [...ooeeees [onnen 15,265,636 |....... (590,339).cvvvmeeeeemmn foeeeeemmeeecees fe e e 781,600 [ ...onnn.n. B023 ............
..USD  3.586%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/10/2015 |. 05/07/2025 |.......eeuevveee |ounnnnn 1,063,000 |(EUR  1.53%)  [ooeeeeeeeeniieees e o 10,624 |........ (15,887)]ceevvvnen Jeeennnnn (15,887)|......... (28,044)[...ceeeeeeeeeee | foeeeee e [ 7,289 oo B023 ............
..USD  3.586%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/10/2015 |. 05/07/2025 |.......eeuevveee |ounnnns 3,189,000 [(EUR  1.53%)  |eevrmeereermmnnn fooeeeeemiieeeees Jeenes 31,872 |........ (47,660)]...ccevvnne |eennnnnn (47,660)|......... (84,132)[- e eeeee e o [ PAIVA N (. B023 ............
..USD  3.586%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/10/2015 |. 05/07/2025 |....evvueevveenn feuunns 4,252,000 [(EUR  1.53%)  |oeeevmmereeemnnnn fooeeeeemiieecees Jeenes 42,497 |......... (63,547 v [ (63,547)....... (T12,176)] e feeeeeeeeeeeee Jemee e foeeeeennns 28,954 | .......... B023 ............
.USD  3.8475%/
Currency Swap ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/12/2024 |.......oeeeveeee founnnn 35,525,500 |(EUR  2.186%) [-eeeveeemnnnrnee Joemmmneeeeeenins foreeeeens 309,5% |...... 1,371,178 | oo [ 1,371,178 |....... (784,553)[.. e eeeeeeeneeee Jeeemmeeeeeeeenes oo Jeeeenn 208,105 | .......... B023 ............
Fixed income Portfolio LUSD  3.8475%/
Currency Swap ......... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/12/2024 |.... I 3,178,000 |(EUR  2.186%) ...122,661]... ... 122,661 ........ (70, 184)[. .[B023 ...
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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Fixed income Portfolio USD  3.84754%/
CUrrency SWap ......... |eeeeeeeeemmneeeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/12/2024 |.......eevvvvvee founnnnnnns 681,000 |(EUR  2.186%) [..oeevevvnnvinees Jounnnneeeeininnns forvviinnnns 5,935 |..ouuennns P I 26,285 |......... (15,089)[..veevevvniines v [ e 3,989 | .......... B023 ............
Fixed income Portfolio USD  3.84754%/
Currency Swap ......... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/12/2024 |.... P 1,248,500 [(EUR  2.186%) ...(27,572)[. .. ... 7,314 .(B023 ...
EVER ..USD  4.083%/
Currency Swap ......... G3225%AC0 .....uienns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/03/2030 |.....evvvvvvvrnn founnnnns 7,824,420 |(GBP  3.54%) [oeoiiiiiiiiiiiinns | [ 44,614 |...... 1,861,950 |.covveennns fennenn 1,861,950 |....... (117,831)]ceeeeviniiecinn feeeeeeeiiieees fevevneneeneennns [ 106,068 | oo B023 ............
EVERSHOLT FUNDING PL( ..USD  4.083%/
Currency Swap ......... G3225*ACO ... .. D1 . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/03/2030 |.... P 1,634,200 (GBP  3.54%) ..8,748|.........365,088 | ........... 1 eeeennn365,088 [...iiti(23,085)].cunneniiiiiii foeeeeiiiieeeeees [ [ 20,798 | el B023 ...
EVERSHOLT FUN ..USD  4.083%/
Currency Swap ......... G3225%AC0 ....euvenns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/03/2030 |........eevvvenr Jounnnns 3,068,400 [(GBP  3.54%)  |eevvvenvirvrrnnnn foovreiiiiiiiiiiens fonis 17,49% |........ 730,476 [.eeeeeeeans | 730,176 |......... [T EI0)) R AR R RN, 41,595 | .......... B023 ............
EVERSHOLT FUNDING PLC ..USD  4.083%/
Currency Swap ......... G3225%AC0 ....uunnns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/03/2030 |.......eeuvvvven fovnnns 86,222,040 [(GBP  3.54%)  |..evvvvvnviivinnn feeeeeeeeiiiienns fovvinnnns 491,624 |..... 20,517,956 [..evvnneeen [onnnn 20,517,956 |..... (1,296,245)]..cvvenevvinnnnns fooeeeeiiiiis i o 1,168,832 | .......... B023 ............
THE GREAT ROLLING
STOCK COMPANY .. USD  3.433%/
Currency Swap ......... (G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/19/2016 |. 09/30/2034 |.......eeeeveeee fovnnnn 41,008,400 [(GBP  2.36%)  |vvvuueeerrmmnnns foeremmmmmaeeeennn forieeeees 234,111 )...... 5,491,318 | .covvveenns fennenn 5,491,318 |....... (B11,864)]...eevvneeeeeeenn foeeeeeemnmeeees foermrnieeeeeeenns [ 688,046 | .......... B023 ............
THE GREAT ROLLING
STOCK COMPANY .. USD  3.433%/
Currency Swap ......... G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/19/2016 |. 09/30/2034 |........cvvvver fovnnnn 42,575,600 [(GBP  2.36%) |..eeevvrunvivrrnnn fooneererinnnninnns fovvennnns 243,057 |...... 5,700,177 | | 5,701,177 |....... [(R0ZV) R FPUPTRRR AR R, 714,340 | .......... B023 ............
THE GREAT ROLLING
STOCK COMPANY .. USD  3.433%/
Currency Swap ......... (2686@AB4 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/19/2016 |. 09/30/2034 |.... R 22,985,600 |(GBP  2.36% LL181,221 3,077,936 [.cevenneees forrnns 3,077,936 |....... (342,843)|. .|B023 ...
THE GREAT ROLLING
STOCK COMPANY .. USD  3.433%/
Currency Swap ......... G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/19/2016 |. 09/30/2034 |.........covvver |ovnnnns 1,697,800 |(GBP  2.36%)  [-ovvvvevvrnniinns Joenenieeeeiiiiis forviiiinnns 9,692 |......... 227,388 | oo [ 227,348 |......... [T | O KON T R, 28,486 [ .......... B023 ............
WOODIWARD INC 980745F*9 USD  3.0675%/
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2026 |.........cevvvvr fouvnnnnnns 787,290 |(ER  1.12%)  [ooeveiirniiiiiins [reeeeeeeeiniees foeveiinnnns 7,756 |.oennn..nn 39,049 | .ooeiiiiin [ 39,049 |......... [7357::1) R FUR R RN 7,081 coeeeennns B023 ............
WOODIWARD INC 980745F*9 USD  3.0675%/
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2026 |........ccevvvenn founnnnns 3,036,690 [(EUR  1.12%)  |oeevvrnvrivinnnnn [ o 29,914 1........ 150,617 |eeeeeeinas | 150,617 |......... (85,941 e [ [ 21,312 e B023 ............
WOODIWARD |NTERNAT | ONAL .. USD  3.195%/
Currency Swap ......... BV N9B51*AAG .......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2028 |.........ovvenr |ounnnns 2,361,870 [(ER  1.31%)  |oeeerrevvrrviinnns fooeeriviiieeiees o 2,574 1......... 148,527 [ceveeeeeen [ 148,527 |......... (£ TR R FORRRUU RPN RN 27,09 .......... B023 ............
WOODIWARD |NTERNAT | ONAL .. USD  3.195%/
Currency Swap ......... BV N9B51*AAG .......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2028 |.........covvevr |ovnnnns 8,885,130 [(ELR  1.31%)  |oeevvrerivvivnnnn fooreriviieieiees o 84,921 |......... 558,745 | coeeeeenn [ 558,745 |....... (295,489)]..cvvvnneeerennnns foovevviiiiiiis e e 101,679 | .......... B023 ............
BRISBANE AIRPORT
CORPORATION PTY L USD  4.15375%/
Currency Swap ......... Q1629#AS6 .......cce.n [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/20/2018 |.07/18/2028 |......eeevvveenn foeees 5,994,300 |(AUD  4.44%)  [oeeeeeeeinieieees e [ 5,078 |......... 823,752 | .eevvvnnnnn fernns 823,752 |.ceueennnn 43,062 [.nneeeeeenneeee Joeemnneeeeeeeees feeeeeeeeeie s 67,385 .ooveennns B023 ............
BRISBANE AIRPORT
CORPORATION PTY L USD  4.15375%/
Currency Swap ......... Q1629#AS6 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/20/2018 |.07/18/2028 |........cevvvvvnn feunnnnns 2,536,050 |(AUD  4.44%)  [ooooevienniiniies e [ 2,148 |......... 348,511 [.eveeeeees o 348,511 |..oueennns 18,219 [ i foiiies e 28,509 | .......... B023 ............
BRISBANE AIRPORT
CORPORATION PTY L USD  4.15375%/
Currency Swap ......... Q1629#AS6 .......cce... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/20/2018 |.07/18/2028 |.......eueeveeee fovnnnn 11,988,600 [(AUD  4.44%)  |ooeeeernnieeeeenn [oeeeeeeenieees foeeeennnns 10,155 |...... 1,647,505 [...ooeeevns |oeenne 1,647,505 |.......... 86,125 [.eeeeeeennieeee Joeemneeeeeeene o s 134,769 [ .......... B023 ............
BRISBANE AIRPORT
CORPORATION PTY L USD  4.15375%/
Currency Swap ......... 01629#AS6 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/20/2018 |.07/18/2028 |.... P U 7,685,000 [(AUD  4.44%) |ooeeeeeeeeeen [ [ 6,510 | 1,056,003 [..oeeeenns |oeene 1,056,093 |...
BRISBANE AIRP
CORPORATION PTY L USD  4.15375%/
Currency Swap ......... Q1629#AS6 .......ccee... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/20/2018 |.07/18/2028 |.......evevveee |ounnunens 845,350 |(AUD  4.44%)  [oeiieeiiiiieees e feeeeeeeeee 76 |........ 116,170 | eevveeee [ 116,170 |.....n..... 6,078 [ceeeeeeeeeeeeeee Joemmeeeeeeees [ [ 9,503 | ....ceen B023 ............
LONSDALE FINANCE PTY ..USD  4.287%/
Currency Swap ......... LTD Q5664#AD6 ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.06/27/2018 |. 10/01/2028 |........euevveee |ounnnnn 4,278,660 |(AD  4.42%)  |oeeeeeeeiiiiiees [oeeemeeeeeeeeeen feeieeeeees 5,576 |......... 469,112 | .oeveeenes o 469,112 |.......... 28,854 |.eeveeeeeeenn oo e e 49,066 | .......... B023 ............
LONSDALE FINANCE PTY ..USD  4.287%/
Currency Swap ......... LTD Q5664#AD6 ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/27/2018 |. 10/01/2028 |.......euevveee |ounnnnnnns 442,620 |(AUD  4.42%)  |oeeeeeennieeeeenn [ feeeeees 577 | 48,529 | .oooviiiin feenns 48,529 |........... 2,985 |eeeeeeeeenies foeeeennee e [ et RVZ( . B023 ............
LONSDALE FINANCE PTY ..USD  4.287%/
Currency Swap ......... LTD Q5664#AD6 ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.06/27/2018 |. 10/01/2028 |........euevveee |ounnnnn 6,196,680 |(AD  4.42%)  |oeeeeeieeiiiniees [oeeemeeeeeeeenes feeieeeeeens 8,076 |......... 679,404 |..oovvnee forrnens 679,404 |.......... 1,789 [ e feee s 71,061 woeeeeeeen B023 ............
UNIVERSITY OF DURHAM LUSD  4.1645%/
Currency Swap ......... GI309#AAB .....eevrnnnns Dl e Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/28/2018 |. 08/28/2048 |.........cevveee |ovennns 2,615,600 [(GBP  2.66%) |eeveeusrreerrnnns forneeemnnniiaaeens Joiaeeas 21,016 {........ 800,779 f.coiiiiinn Joreennns 800,779 ......... (12,499)]- - vneeeeerennmns fooeeemmmneeeeeens fooenrieiiiinnnes Jeennnnnns 65,626 ...ooennnt B023 ............




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure
CADOGAN ESTATES .USD  4.3325%/
Currency Swap ......... LIMITED G1744#AZ1 ... |D1 ... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |.07/18/2018 |.07/18/2039 |........eeevvver |ovnnnns 5,871,150 [(GBP  2.79%)  |oeevvvnnvvrrinnnns foorreiiiiiieeiens Jovnins 45,502 |...... 1,425,100 [..eveeeenns | 1,425,109 |......... (25,521)]ucvvveiineinnnn fooveeviies e o 117,644
CLEVELAND CLINIC UK
FINANCING PLC .. USD  4.625%/
Currency Swap ......... G2316@ACO .......ccee... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/02/2018 |. 11/01/2053 |......cevuvveee Jovnnnnn 4,041,160 |(GBP  2.94%)  [ceeeeeeemnnniees Joeemmmeeeeeenens fereeeeeens 35,630 |...... 1,527,706 | .ccevvvnnnn feunnnn 1,527,706 |......... (82,200)f- v eeeeeemeeeee Joemmmeeeeeeee o s 1,837 oo B023 ............
CADENT FINANCE PLC ..USD  4.316%/
Currency Swap ......... G1746#AC0 ....oeennneeen [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 02/15/2019 |. 03/19/2034 |......eeevveeer fovnnnn 12,834,000 |(GBP  2.89%)  [cuveeermmnnneee Joemmmmeeeeeennnn foreeeeenns 94,254 |...... 2,221,734 | oo | 2,221,734 |....... (152,319)[. e eeeeeeeeeee Jeeeeeeeeeeeee o [eees 210,161 .......... B023 ............
CADENT FINANCE PLC ..USD  4.316%/
Currency Swap ......... G1746#AC0 ....oeennneeen [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 02/15/2019 |. 03/19/2034 |......evevveeen founnnn 29,518,200 [(GBP  2.89%)  |-eeeervmuereermnn freeeeemmnnneees foeennnnnn 216,783 |...... 5,109,988 [.....coeee fonnnns 5,109,988 |....... (350, 334)]cevvmeeeeeeemn foeeeeemmeeeeeees feene e e 483,370 | .......... B023 ............
CADENT FINANCE PLC ..USD  4.316%/
Currency Swap ......... G1746#AC0 ....oeennneeen [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/15/2019 |. 03/19/2034 |.....evvevvveenn founnns 1,283,400 [(GBP  2.89%)  |ovveuneeeermmnnns foeeemmmmeeeeeennn foreereeenns 9,425 |......... 22,173 | eeeeevii fernes 22,173 et (15,282)]-cvveeeeeennies foeeemmmmeeeeeeeen fereeeeeeeeies s 21,016 [ cevveennns B023 ............
CADENT FINANCE PLC .. USD  4.494%/
Currency Swap ......... G1746#AD8 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 02/15/2019 |. 03/19/2039 |.....cevuvveeen founnnn 11,550,600 |(GBP  2.99%)  [oeeeeeemnnninnes Joemmmmeeeeeenen o 89,419 |...... 2,571,162 [.eveeneees [ 2,571,162 |......... (55,461)[..ceeeeenneeeee Jemmmeeeeeeee o s 229,046 | .......... B023 ............
CADENT FINANCE PLC .. USD  4.494%/
Currency Swap ......... G1746#AD8 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 02/15/2019 |. 03/19/2039 |.....cevuvveeee founnnn 26,951,400 [(GBP  2.99%)  |-eeeervmmrreernnn foomeeeeemmmnieees Joerennnns 208,643 |...... 5,999,377 | .eevvviin feunnnn 5,999,377 |....... (129,410)[.. e eeeeeeeeeee Jeeemmeeeeeemeees foeeeeeeeeneeeee Jeeens 534,440 | .......... B023 ............
CADENT FINANCE PLC .. USD  4.494%/
Currency Swap ......... G1746#AD8 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/15/2019 |. 03/19/2039 |...evvvuuvvveenn fonnns 1,283,400 [(GBP  2.99%)  |ovveuneeeeemmnnns foeeemmmmeeeeeennn foeieeeeenns 9,935 |......... 285,685 |..eevnnee foreeens 285,685 |.......... (B,162)[- .. eeeeevneeeeeen Jemmeeeeemmeiees foeeeeeeiieeeeeeen feeeeees 25,450 | .......... B023 ............
ISPT FINANCE PTY LTD ....UsD  3.65%/
Currency Swap ......... 04822#AB2 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 05/30/2019 |. 08/28/2031 |...evvvuuvveeenn foneens 2,279,970 |(AUD  3.57%)  feeeeeeemmnnieeees Joemmeeeeeennies foeeeeennnns 2,390 |.cceennnn 205,053 |..oevvvnnnn fernnns 205,083 |........... 1,961 [ [ e [ 32,579 woeeeen B023 ............
ISPT FINANCE PTY LTD ....USD  3.65%/
Currency Swap ......... 04822#AB2 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 05/30/2019 |. 08/28/2031 |...evvvuuvvveenn foeens 2,556,330 |(AUD  3.57%)  [eeeeeeemmnnieeees Joemmeeeeeennies foeeeeennnns 2,680 |......... 229,908 |..eevvvnenn fernnns 229,908 |........... 2,198 |eeeeeeeeeenes feeeemme e [ s 36,528 | .......... B023 ............
ISPT FINANCE PTY LTD ....USD  3.65%/
Currency Swap ......... 04822#AB2 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 05/30/2019 |. 08/28/2031 |...evvvuuvvveenn foees 1,174,530 [(AD  3.57%)  |ovveeeeeeemnnnes foeeemmmmeeeeeenns foeeeieeenns 1,281 |......... (UK K [ N 105,633 |........... 1,010 |eveee e foeeemmeee e e s 16,783 | .......... B023 ............
ISPT FINANCE PTY LTD ....USD  3.65%/
Currency Swap ......... 04822#AB2 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 05/30/2019 |.08/28/2031 |.....cevvuvveee |ounnnns 3,661,770 |(AD  3.57%)  [oveeeeeeemnniees [oeemmmmeeeeeenns feeieeeeeens 3,838 |......... 329,328 |.coevvnnann fernns 329,328 |........... 3149 | e [ s 52,323 [ .eennnnnn B023 ............
COSTCO WHOLESALE JAPAN .. USD  2.965%/
Currency Swap ......... LTD JO835#AMI ......... ... |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.08/01/2019 |. 08/22/2029 |.... T R 6,188,805|(JPY  0.28% .85,225|...... 1,061,610 [.eevenneees fornnes 1,061,610 |........ 276,177 |. .[B023 ...
COSTCO WHOLESALE JAPAN .. USD  2.965%/
Currency Swap ......... LTD JO835#AMI ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |.08/01/2019 |. 08/22/2029 |......evuevveeee founnnn 13,855,533 |(PY  0.28%)  [oeeeeeeeeniiieees [ [ 190,801 |...... 2,376,738 [ .ceveneees [ 2,376,738 |........ 618,307 [-eeeeeeneeeeeenn foemeeeeeeeieees Jeeeeeeeeeeeeeeen e 171,813 B023 ............
COSTCO WHOLESALE JAPAN .. USD  2.965%/
Currency Swap ......... LTD JO835#AM9 . . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.08/01/2019 |. 08/22/2029 |.... ... 923,702 |(JPY  0.28% ...158,449 |... ...158,449 |... .[B023 ...
COSTCO WHOLESAL .. USD  2.965%/
Currency Swap ......... LTD JO835#AM9 ......... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/01/2019 |. 08/22/2029 |.......evevveee |ounnnnenns 923,702 |(PY  0.28%)  [oeeeeernnnreeeenn frrmeeeeemniieees feeeennnns 12,720 |......... 158,449 [.oeveneees s 158,449 |.......... 1,220 [ e feeeee e s 11,454 .......... B023 ............
COSTCO WHOLESALE JAPAN .. USD  2.965%/
Currency Swap ......... LTD JO835#AM9 . . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.08/01/2019 |. 08/22/2029 |.... P 4,618,511|(JPY 0.28% 192,246 ... L. 792,246 ... .[B023 ...
BUUK INFRASTRUC ..USD  3.785%/
Currency Swap ......... ISSUER PLC G1737@AH2 [D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/14/2019 |. 02/19/2045 |........eeeeveee |ounnnns 5,668,200 [(GBP  2.66%)  |eevveuurreermmnnn fooeeeemmiieeeens Jornes 28,249 |......... 853,534 |.ceevviiens [ernns 853,534 |......... (13,460)[.. oo eeeeeneeeee Joemmmeeeeeeee oo s 131,892 .ooveeenns B023 ............
BUUK INFRASTRUCTURE ..USD  3.785%/
Currency Swap ......... ISSUER PLC G1737@AH2 [D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/14/2019 |. 02/19/2045 |........eeeeveee |ounnnns 7,718,400 [(GBP  2.66%)  [c+nueeeeemmnnnees foeemmmneeeeemnnnn forreeeeens 38,467 |...... 1,162,259 [..oeeeeenns o 1,162,259 |......... (18,328)[-- e eeeeeeneeeee Joemmmeeeeeeee o s 179,598 | .......... B023 ............
BUUK INFRASTRUCTURE ..USD  3.785%/
Currency Swap ......... ISSUER PLC G1737@AH2 [D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/14/2019 |. 02/19/2045 |.......eecevveee |oumnnnnnes 241,200 |(GBP  2.66%)  [-oeeeeernunereeenn [rummeeeeemnniees foeeeennnnns 1,202 |.......... 36,321 |.oeeviniinn feennns 36,321 |oeeeeneeen (578 eeeeeeeeeeeee Jemeee e [ [ 5,612 .oooeeeee B023 ............
BUUK INFRASTRUCTURE ..USD  3.785%/
Currency Swap ......... ISSUER PLC G1737@AH2 [D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/14/2019 |. 02/19/2045 |.......eeevvvee |ounnnnns 241,200 |(GBP  2.66%)  [-oeeeerrnuereeenn [rrmmeeeeemmeiees foeeeennnnns 1,202 |.......... 36,321 |.oeeviniinn feennns 36,321 |oeeeeneeen (578 eeeeeeeeeeeee Jemeee e [ [ 5,612 .oooeeennn B023 ............
SOUTHERN GAS NETWORKS .USD  3.1571%/
Currency Swap ......... PLC G8287#ACO ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/15/2019 |. 11/26/2034 |......evvevveeee founnnn 24,342,950 [(GBP  2.27%)  |eevemnereeemmnnns fooeeemmniieeceens fones 114,030 |...... 2,958,276 | ..cevvuunnn feunnnn 2,958,276 |....... (180,259)[.. e eeeeeeneeee Joeemmmeeeeeemnnen forreeeeeriieeeees Jeeeens 411,252 | oo B023 ............
SOUTHERN GAS NETWORKS .USD  3.1571%/
Currency Swap ......... PLC G8287#ACO ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/15/2019 |. 11/26/2034 |......evveeveeee founnnn 13,509,700 |(GBP  2.27%)  [euueeeermmnnneee Joemmmmeeeeeemnnnn fereeeeenns 63,284 |...... 1,641,766 | ..covvvenns fennnnn 1,641,766 |....... (100,039)]- e eevveeeeeeenn femmeeeeemmmneees feeermneeeeeeeenn foeeeeeees 228,234 | .......... B023 ............
VIVID HOUSING LTD .. USD  3.592%/
Currency Swap ......... (GI3B5#ACI ....eenee [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 11/26/2019 |. 02/27/2045 |......eeeevveenn feunnnnnd 6,946,560 [(GBP  2.54%)  |eevrrunereermnnnn fooeeeeeniieeeees Jeens 39,026 |...... 1,358,518 [..eeeeenns | 1,358,518 |......... (15,432)]- v eeeeeennes foeeeemmeeeeeeees [ oo 161,720 | .......... B023 ............
VIVID HOUSING LTD ..USD 3.712%/
Currency Swap ......... GI3B5#AF2 ......cceennn [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 11/26/2019 |. 11/27/2045 |.......eeeeveeee founenn 19,038,720 |(GBP  2.64%)  [ceeeeeennnieees |emmmeeeeeenen foreeeeens 109,757 |...... 3,879,543 | ..covvnennn fennnnn 3,879,543 |......... (49,172)[ e e o s 450,814 | .......... B023 ............
..USD  5.878%/
ABP ACQUISITIONS UK (GBP
Currency Swap ......... LTD G2956@ATS ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 11/15/2022 |. 11/28/2032 |......evvvvvvvee founnnnnnns 714,300 [6.60567%)  [.eeeierininiiiiinn feeeeeeeeiiiies foeeiiniens (2,276)f......... (58,792 cevvnneenns [ (58,792)|........ [T L:1:)) FR [ RN KRN 10,963 | .......... B023 ............
..USD  5.878%/
ABP ACQUISITIONS UK (GBP

Currency Swap ......... LTD G2956@ATS ......... D1 .o Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNEQ7 |. 11/15/2022 |. 11/28/2082 |......eeveeenns | 2,976,250 (6.60567%) |iiiieeeeieeiis | | (9,484)....... (244,966)] ...vvvveen | (244,966)....... (199,081)]. oo e | o 45,678 .......... B023 ............
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1 2 3 5 6 7 8 9 10 11 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
5.878%/
ABP ACQUISITIONS UK
Currency Swap ........ LTD G2956@ATS ......... [0 IR JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 11/15/2022 |. 11/28/2032 |....cevvvueveee |ounnnns 952,400 [6.60567%)  [-eeererunieeeeeenn freeeeeeeeennieees feeeenennn (3,085)fennnn (78,389 cevveneees o (78,389)|......... (63,690 eeeeeenereeee Jmmmmeeeeemenes foeeeeee e [ 14,617 | ... |BO23 ............
DYSON FINANCE LIMITED 5.674%/
Currency Swap ........ JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/30/2023 |.07/11/2083 |....cevveuvveven founnnn 43,526,323 1.37% ...304,545 |... ....304,545 |.........304,545 |.
COST!( MUFG SECURITIES 3.175%/
Currency Swap ........ LTD J0835#AJ6 EMEA PLC ............ 353800V2V8PUYITK3EQS  |. 04/23/2015 |. 05/21/2025 |..eevvvuvveeenn founns 3,336,670 0.79%)  oeeneeeeeeemennies foeeeemmmieeeeeenn feeeeennn 41,800 | 400,606 [.....ccvvnn Joennnnnn 400,606 |......... 250,460 [...oeeeeeennees Joeemmnneeeeeennen feeeeeeeeeieee e 22,955 [ L |BO2B L
COSTCO WHOLESALE JAPAN MUFG SECURITIES 3.175%/
Currency Swap ........ LTD J0835#AJ6 . EMEA PLC .... . 353800V2VBPUYITK3EDE  |. 04/23/2015 |. 05/21/2025 |......ccevvuees |oeeeen 10,010,010 0.79%)  |oevmeeeeeemmnees foeeeemnieeeeeenns oo 125,401 . 1,201,817 | eeeeeeeens feeeenn 1,201,817 |.........751,379 |.
COSTCO WHOLESAL MUFG SECURIT 3.175%/
Currency Swap ........ LTD JO835#Ad6 ......... EMEA PLC ............ 353800V2V8PUYITK3EDS  |. 04/23/2015 |. 05/21/2025 |..eevvvuveveenn feneens 5,839,173 0.79%)  oeemeeeeeeemmnnes foeeeemmmieeeeeens feeeee 73,151 701,060 [..ooevevnnn Joennnnnn 701,060 |......... 438,304 [ Jeeeenneee e feereeeeeer e s 40,171 .ooeeeen |BO23 ..
COSTCO WHOLESALE JAPAN MUFG SECURITIES 3.175%/
Currency Swap ........ LTD JO835#Ad6 ......... [0 IR EMEA PLC ............ 353800V2V8PUYITK3EDS  |. 04/23/2015 |. 05/21/2025 |.eevvveevvveennn foeeeeeeens 834,168 0.79%)  |oeeneeeeeememnies foeeeemmmieeeeeens feeeeeenn. 10,450 o 100,151 |oeeeevieis Joeennnns 100,151 |-eeeenes 62,615 [.eeeeeeiiieeee Jemeee e foreeeee e [ 5,739 | ..oeeeeenn [BO23 ...l
BAZALGETTE TUNNEL MUFG SECURITIES .. 3.997%/
Currency Swap ........ LIMITED GOB92#AA8 .... |DT ............ EMEA PLC ............ 353800V2V8PUYITK3EOB  |. 06/29/2017 |. 09/28/2032 |....cevvuuvveeen fevnnnn 26,109,900 2.86%)  |oeeeeernieeeeeenn fereeeeeeeeiees feeeennnn 157,312 [ 3,832,197 | .cevvvvnnns fevnenn 3,832,197 |....... (859,640)[...eeeeeeeneeee Jeeemmmeeeeeemnnen foereeeeeiieeee Jees 397,154 | ..........|B023 ............
BAZALGETTE TUNNEL MUFG SECURITIES .. 3.997%/
Currency Swap ........ LIMITED GOB92#AA8 .... |DT ... EMEA PLC ............ 353800V2V8PUYITK3EOB  |. 06/29/2017 |. 09/28/2032 |.....evvuueveeen fvnnnn 25,070,700 2.86%)  |oeeeeeenieeeeeenn freeeeeeeeeenieees feeeenn.. 151,050 ...l 3,679,671 [.ceeeneees fonnnns 3,679,671 |....... (345,326)] v vvneeeeeeenn foeeeeemmneeeeees Joeree e e 381,347 | ..........[B023 ............
SYDNEY AIRPORT FINANCE MUFG SECURITIES .. 4.645%/
Currency Swap ........ COMPANY 87124VC#4 ... |D1 ............ EMEA PLC ............ 353800V2V8PUYITK3EDS  |. 10/02/2018 |. 02/05/2044 |.....eeeevvvennn foennns 1,871,480 4.85%)  eeeneeeeeeenns foeeeeeeeeeeees [ 846 346,346 | ..oovvvnenn [ 346,346 |.......... 89,232 [.eeeeiieieeeen Jeeee e e [ 42,488 | ..........[B023 ............
SYDNEY AIRPORT FINANCE MUFG SECURITIES .. 4.645%/
Currency Swap ........ COMPANY 87124VC#4 ... |D1 ............ EMEA PLC ............ 353800V2V8PUYITK3EDS  |. 10/02/2018 |. 02/05/2044 |......eeevvveenn feunenns 1,655,540 4.85%)  |eeeeeeeeeeens foeeeeeeeeeeees [ T4 306,383 [..evenneees forreeen 306,383 |.......... 34,705 |+eeveeeeeeeen oo | e 37,585 | ..........|B023 ............
SYDNEY AIRPORT FINANCE MUFG SECURITIES .. 4.725%/
Currency Swap ........ COMPANY 87124VD*7 .... |D1 ............ EMEA PLC ............ 353800V2V8PUYITK3ES  |. 10/02/2018 |. 02/05/2049 |....evveevvveenn feunnens 2,015,440 |(AUD  4.9%)  [ooeeeeeeeiieeeee oo o 1,244 | 380,961 [..evvnnees forreeens 380,961 |.......... 76,733 [eeeeeeeenneneee Joeemeeeeeeeeeee feeeeeeeee s 51,009 | ..........[B023 ............
SYDNEY AIRPORT FINANCE MUFG SECURITIES 4.725%/
Currency Swap ........ COMPANY 87124VD*7 .... |D1 ............ EMEA PLC ............ 353800V2V8PUYITK3EDS  |. 10/02/2018 |. 02/05/2049 |..eevveevveennn foaens 1,871,480 4.9%) e e [ 1155 353,750 | .oeevvinenn fernns 353,750 | 71,252 | oo e o 47,365 ..........[B023 ............
MORGAN STANLEY
QUEEN MARY UNIVERSITY CAPITAL SERVICES, 4.75%/
Currency Swap ........ OF LONDON G7315#AA2 . |D1 ............ INC .ovviiiiiiiiiians 17331LVCZKQKX5T7XV54  |. 10/31/2018 |.01/15/2049 |.......evvvvvven fevnnnn 10,208,000 2.97%)  |oeeeiieneneens [ foeeeenn... 89,060 | 3,435,577 | ceeeeeiannn fennnnn 3,435,577 |......... ({780 (1)) SRR FPRRRR AR R 258,065 | ..........[B023 ............
MORGAN STANLEY
QUEEN MARY UNIVERSITY CAPITAL SERVICES, 4.75%/
Currency Swap ........ OF LONDON G7315#AA2 . |D1 ............ INC woveeieeeieiis 17331LVCZKOKX5T7XV54  |. 10/31/2018 |.01/15/2049 |.....cevvereveee Jounnnnn 3,828,000 2.97%)  feeeeeeeneeeeeeeen [ eeeeeeiees freeeenn.. 33,398 [l 1,288,342 [..oeeeenns |oenee 1,288,342 |......... (28,312)]-cvveeeeeeenes foeeemmmneeeeeeeen [ s 96,774 | ..........[B023 ............
ANGLIAN WATER SERVICES
FINANCING P G0369@BB1 MIZUHO CAPITAL 4.307%/
CUrrency SWap ......... |eeeeeeeeemunneeeeeennnannns [0 IR MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 10/11/2018 |. 02/06/2029 |........ovvvvven founnnnns 5,424,300 2.88%)  |oeeiiiriiiiinnn [ [ 43,264 [ 784,934 | .ooeeii [ 784,934 |....... [QRIEIR:7IC)) RPN IR RPN RN 64,244 | ..........|B023 ............
ANGLIAN WATER SERVICES
FINANCING P GO369@BB1 MIZUHO CAPITAL 4.307%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 10/11/2018 |. 02/06/2029 |....eveevveennn fonnes 2,910,600 2.88%)  |oeeeeeeiieeeeeenn [ Jeeeenn 28,215 421,184 | .o [ 421,184 |......... (84,297 eeeeeeeeeeee | o [ 34,472 | ..........|B023 ............
ANGLIAN WATER SERVICES
FINANCING P G0369@BB1 MIZUHO CAPITAL 4.307%/
Currency Swap ........ MARKETS LLC ........ RBOPEZSDGCO3JS6CEU02 |. 10/11/2018 |. 02/06/2029 |.... ... 396,900 2.88%) ....(8,768)|.
MIZUHO CAPITAL 3.54%/
Currency Swap ........ EVIDES NV N3136#AB8 . |D1 ............ MARKETS LLC ........ RBOPEZSDGCO3JSECEU02  |. 03/08/2019 . 03/27/2026 |.....eevvvvvvvnn foerivennns 561,250 0.9%)  foeereeriiiinnnnns foerernneeeeeins oo 7,466 | 34,110 [eeveeeees [ 34,110 |........ (16,976)]..cevvvneeveennnn oo s [ 4,647 | Ll [BO23 L.l
MIZUHO CAPITAL 3.54%/
Currency Swap ........ EVIDES NV N3136#AB8 . MARKETS LLC ........ RBOPEZSDGCO3JSGCEU02 |. 03/08/2019 |. 03/27/2026 |.... .... 898,000 0.9%) . ...(27,162)[.
MIZUHO CAPITAL 3.54%/
Currency Swap ........ EVIDES NV N3136#AB8 . |D1 ............ MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 [. 03/27/2026 |.....euvvvvvenn foennnns 6,735,000 0.9%)  eeeeererniinnnns fooreeeiiiies e 89,596 | 409,315 [ .evvnneees o 409,315 |....... [ TR L)) AR EPRR TR RN < 1 (< A INPURRRUUUIN 11172 B,
MIZUHO CAPITAL 3.54%/
Currency Swap ........ EVIDES NV N3136#AB8 . MARKETS LLC ........ RBOPEZSDGCO3JSGCEU02 |. 03/08/2019 [.03/27/2026 |.......evvvvenn fennns 4,265,500 0.9%) .. ...259,233 | ... 259,233 ... (129,020)f...vvvvevvninnens Joevvnneeeevvnens [ e 35,319 | el
MIZUHO CAPITAL 3.54%/
Currency Swap ........ EVIDES NV N3136#AB8 . |D1 ............ MARKETS LLC ........ RBOPEZSDGCO3JSECEU02  |. 03/08/2019 . 03/27/2026 |.....evvvvvvvenn foeriiienns 336,750 0.9%) oo foereviiieeeeeees oo 4,480 | 20,466 [..oevneeenn forriinnns 20,466 |........ [QIURNE:IC)) FPPR R RPN R £t IR 1117 SN
MIZUHO CAPITAL 3.515%/
Currency Swap ........ EVIDES NV N3136#AC6 . |D1 ............ MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 . 07/23/2026 |......evvvvvvenn foonnnns 1,010,250 0.9%) oo foeeeviiineeeeees oo 13,245 |l 65,532 | .eeeeiiiinn [ 65,532 |........ (31,106)].cevvvneeveennnn oo v oo 8,844 | Ll [BO23 ...l
MIZUHO CAPITAL 3.515%/
Currency Swap ........ EVIDES NV N3136#AC6 . |D1 ............ MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 . 07/23/2026 |......evvvvvvenn foonnnns 1,571,500 0.9%)  eveeerrriiinnns fooreeiiiies e 20,603 | 101,938 |eoeeeeiin [ 101,938 |......... (48,387)[..cevvvvvnnienes Jevneneeeeeiiees [ o 13,758 ..eeeeeenl |BOZ3 Lo
MIZUHO CAPITAL 3.515%/
Currency Swap ........ EVIDES NV N3136#AC6 . |D1 ............ MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 07/23/2026 |........oevvvvee ovnens 11,674,000 0.9%)  Jovveeorriiiiiinns fooveeviiiinnninnn Joanenl. 153,053 | 757,255 | coeeeninnnn | 757,285 |....... (359,449). .evvveniiiiinnns fooeeiiiiiiiis e e 102,202 ..........[B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
MIZUHO CAPITAL ..USD  3.515%/
Currency Swap ......... EVIDES NV N3136#AC6 . |D1 ............ Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 . 07/23/2026 |......uvvvvvvenn foennnns 7,408,500 [(ELR  0.9%)  |oeevvrnvvvvrnnnnn foovrrvnniiiiieeens o 97,130 |......... 480,565 |........... [.........480,565 |....... (2 PR R V) R EURRN RPN R, 64,859
MIZUHO CAPITAL ..USD  3.515%/
Currency Swap ......... EVIDES NV N3136#AC6 . |D1 ............ Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSECEU02  |. 03/08/2019 . 07/23/2026 |.....euvvvvvvvnn foerivinnns 561,250 [(ER  0.9%)  [ooeevevvvnniinienn [rneeeeeviniiens foeveiinnnns 7,358 [ounnnnnnn 36,406 [..euvneenn forriiinnns 36,406 |........ (TR 1)) F [ RPTR RN 4,914 ... B023 ............
LONSDALE FINANCE PTY MIZUHO CAPITAL LUSD  4.2075%/
Currency Swap ......... LTD 05664#AL8 ... . | Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSGCEU02 |. 04/09/2019 |.07/11/2039 |.... T 2,283,840 |(AUD  4.35%) ....380,341|..........22,508 |. .(B023 ...
LONSDALE FINANCE MIZUHO CAPITAL LUSD  4.2075%/
Currency Swap ......... LTD Q5664#AL8 ......... Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 04/09/2019 |. 07/11/2039 |.....evvvnnvvnnn fovnnns 14,559,480 [(AUD  4.35%)  |oeeevvenvvvvrnnnnn fooeeriiiiies e 8,129 |...... 2,424,673 | .coeeennnnn | 2,424,673 |......... 143,486 [....ooeevvnenenns | [ o 201,563 | el B023 ............
LONSDALE FINANCE PTY MIZUHO CAPITAL LUSD  4.2075%/
Currency Swap ......... LTD Q5664#AL8 ......... .... |Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSGCEU02 |. 04/09/2019 |.07/11/2039 |.... [T R, 21,482,370 |(AUD ~ 4.35%) 11,994 ... 3,577,581 [.eveeneeens [ 3,577,581 |... .(B023 ...
ISPT FINANCE PTY MIZUHO CAPITAL ....USD  3.54%/
Currency Swap ......... Q4822#AR4 ... Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 05/30/2019 |. 08/28/2029 |......euvvvvvenn foennnns 3,661,770 |(AD  3.38%)  [oevenvivvirnnnnns [oevvnnnineeeeinns oo 5177 feeennnnn 257,567 [ .evvnneeens o 257,567 |.euveneen 14,089 [ [ v oo 45,468 | L B023 ............
ISPT FINANCE PTY LTD MIZUHO CAPITAL ....USD  3.54%/
Currency Swap ......... 04822#AA4 ... . .... |Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSGCEU02 |. 05/30/2019 |. 08/28/2029 |.... T 5,941,740 |(AUD  3.38%) . ..8,400 |.........417,939 | ........... e 417,939 022,867 | e [ e 73778 | B023 ...
ISPT FINANCE MIZUHO CAPITAL ....USD  3.54%/
Currency Swap ......... Q4822#AR4 ... Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 05/30/2019 |. 08/28/2029 |......euvvvvvvnn foonnnns 4,076,310 |(AUD  3.38%)  [oevunvvvrrnnnnnns [oeevnnnneeeecinns foreniininns 5,763 |......... 286,725 [.evvnneens o 286,725 |.......... LT CI:Z R AR KRR R 50,615 ..oeeeenns B023 ............
ISPT FINANCE PTY LTD MIZUHO CAPITAL ....USD  3.54%/
Currency Swap ......... Q4822#AR4 ... [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 05/30/2019 |. 08/28/2029 |.......evvvvvver fornnnnns 1,865,430 [(AUD  3.38%)  [cevvenvvvirnnnnnns foovevnnnnieieiinns fooeniinenns 2,637 [eeunnn.nn 131,218 [ [ 131,213 ... [ VA U FU KR RN 23,163 | .......... B023 ............
NOMURA GLOBAL
EQUINIX JAPAN KK FINANCIAL PRODUCTS .USD  5.4275%/
Currency Swap ......... J2167#AC5 ....ceeee [0 IR Currency..... IN e 0ZVO05H2G7GRS05BHJI1 . | 01/19/2023 |. 03/08/2035 |....eveevvveennn foeeees 3,116,478 [(PY  2.13%)  |oeeeernereeeennnn oo Joeeeens (160, 154)f......... LTVNCK 72N [ RN 140,632 |......... 140,632 [-eeeeeeeeeeeee Jemee e foreeee e [ 53,201 oo B023 ............
NOMURA GLOBAL
EQUINIX JAPAN KK FINANCIAL PRODUCTS .USD  5.4275%/
Currency Swap ......... J2167#AC5 ..o [0 IR Currency..... IN 0ZVO5H2G7GRS05BHJ91 . | 01/19/2023 |. 03/08/2035 |......euvvvvvven fernnnnns 4,869,497 [(PY  2.13%)  |oeeevrnnnriviinnns [ Jeennnns (250,241)|......... 219,737 [ eeeeeeees o 219,737 | ATV Y PO KRR (R R, 83,267 [ .evvnnnnnn B023 ............
NOMURA GLOBAL
EQUINIX JAPAN KK FINANCIAL PRODUCTS .USD  5.4275%/
Currency Swap ......... J2167#AC5 ... . | Currency..... IN ... ... 0ZV05H2G7GRS05BHJ91 . [. 01/19/2023 |. 03/08/2035 |.... J PP 5,064,277 [(JPY  2.13%) (260,250)|... ....228,527 |... .[B023 ...
NOMURA GLOBAL
EQUINIX JAPAN KK FINANCIAL PRODUCTS .USD  5.4275%/
Currency Swap ......... J2167#AC5 ..o [0 IR Currency..... IN 0ZVO5H2G7GRS05BHJ91 . | 01/19/2023 |. 03/08/2035 |......eevvvvvven fornnnnns 2,142,579 |(PY  2.13%)  [oorreiiiiiiiiiins Joeneeeeeeiiiees oo (110, 106).......... 96,684 [...oeveeees o 96,684 .......... el C1- 3 R F R (R R, 36,637 [ .eevnnnnnn B023 ............
NOMURA GLOBAL
FINANCIAL PRODUCTS ..USD  5.736%/
Currency Swap ......... HEATHROW AIRPORT LTD |D1 ............ Currency..... IN e 0ZVO05H2G7GRS05BHJI1 . |. 04/27/2023 |. 07/27/2038 |....evvvneeeeaen fovnnnn 21,182,000 [(GBP  5.94%)  |evvuueeeemmmnnn foeeeemmmmieeeeees e oo 438,221 | .eeeeeee [ 438,221 |......... 438,221 [ceneeeeeeeneees Jeeeeee e e [ 411,347 | oot B023 ............
NOMURA GLOBAL
FINANCIAL PRODUCTS ..USD  5.736%/
Currency Swap ......... HEATHROW AIRPORT LTD |D1 ............ Currency..... IN 0ZVO5H2G7GRS05BHJ91 . |. 04/27/2023 . 07/27/2038 |....evvvvvvvvenn foonns 6,853,000 [(GBP  5.94%)  eevvuivviirnnnnns foorermnnnnnieenns frreenieviiniinnes foeeeenn 4,777 | | M,777 ... AL D00 A PO R RPN RN 133,083 [ .oeveennns B023 ............
SEVERN TRENT WATER LTD ROYAL BANK OF ..USD  3.788%/
Currency Swap ......... GBOS6*ACS .......cevnnnn [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11  |. 11/05/2015 |. 03/03/2028 |.........cvvvven feunnns 50,719,550 [(GBP  3.37%)  |.eevevvvnvinvinnn feoneereeivninnnes fovvennnns 264,462 |..... 10,684,067 ... [ 10,684,067 |..... (G CKITG1)) R R RPN RN 548,584 | .......... B023 ............
PORTERBROOK RAIL
FINANCE LTD G7178*AC8 ROYAL BANK OF LUSD  3.7175%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBU11  |. 05/25/2016 |. 10/20/2028 |........ecvveeee feunnnn 11,773,600 [(GBP  3.28%)  |-eeeeevnnnereeernn formmeeeeemmniaees foeeennnnns 51,883 |...... 2,193,614 | coevvnenns fennnnn 2,193,614 |....... (217,449)[. oo oo foeeeeeee s 135,682 ..oeeennns B023 ............
PORTERBROOK RAIL
FINANCE LTD G7178*AC8 ROYAL BANK OF USD 3.7175%/
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11  |. 05/25/2016 |. 10/20/2028 |.......cevvvvenn fonnnns 1,471,700 |(GBP  3.28%)  [oovevvvevnnnnnines Jovnnneeeeciiiins foevviinnnns 6,485 |......... 274,202 | oo [ 274,202 |........ (200 1 1) F [ RPN RN 16,90 | .......... B023 ............
PORTERBROOK RAIL
FINANCE LTD G7178*AC8 ROYAL BANK OF LUSD  3.7175%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBUT1  |. 05/25/2016 |. 10/20/2028 |.....euvvveennn foenee 1,471,700 |(GBP  3.28%)  [-oeeeeeeeneeeeees Joemeeeeeeeneies foeeeennnnns 6,485 |......... 274,202 | .coovvinenn fennns 274,202 |........ (27,181 e [ e [ 16,90 | .......... B023 ............
PORTERBROOK RAIL
FINANCE LTD G7178*AC8 ROYAL BANK OF LUSD  3.7175%
CUTTENCY SHAP «vovveve [ eremeeereeeeeeeeieeenes DT v Currency..... CANADA ..o ES7IP3URHIGCT1XBUT1 |, 05/25/2016 |. 10/20/2028 |....ceceveevenns [ornee 16,188,700 [(GBP  3.28%)  [oevvvvricenes renereneieinieis oo 71,339 |...... 3,016,220 | eevevenne [onnan 3,016,220 |....... (298,992)[. v e e [ 186,563 | <veuenvne B023 .oueeeee
SIRONA DENTAL SERVICES ROYAL BANK OF ..USD  3.351%/
Currency Swap ......... GMBH D8286#AD2 ........ [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBU11  |. 10/05/2016 |. 10/27/2029 |.....evvvvvvinn fornnnnns 3,247 420 |(ER  1.5%)  [oooriiiiiiiiinnns v [ 30,279 |......... 211,740 [ ceveeeeees [ 211,740 |....... [QATIRCLIE) R EUTRRR R R, 40,857 [ .evvennnns B023 ............
SIRONA DENTAL SERVICES ROYAL BANK OF ..USD  3.351%/
Currency Swap ......... GMBH D8286#AD2 ........ [0 IR Currency..... CANADA .....ovvvnnnnns ES7IP3USRHIGC71XBUT1 | 10/05/2016 . 10/27/2029 |....evvvvvvvrnnn foennnns 6,158,900 |(EUR  1.5%)  [oeeiiiiiinninnns Jooveniieeeceeens [ 57,426 |......... 401,576 [.eveeeenns | 401,576 |....... (AL 00LC)) RPN IR IR RN 77,487 [ ceveeennns B023 ............
DENTSPLY SIRONA INC ROYAL BANK OF ..USD  3.351%/

Currency Swap ......... 24906PC#4 .............. D1 .o Currency..... CANADA .......ceenn. ES7IP3U3RHIGC71XBU11 [ 10/05/2016 |. 10/27/2029 |....cvvvveeees | 1,119,800 f(EUR  1.5%)  oieoeioovrrrenss Joeeeeniiiineeeen e 10,441).......... 73,014 . e e 73,014 1......... (89,637 vvvveeeiiiinins foreeeeeiiiiiiie o e 14,088 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
DENTSPLY SIRONA INC ROYAL BANK OF ..USD  3.351%/
Currency Swap ......... 24906PC#4 ............. [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11  |. 10/05/2016 |. 10/27/2029 |......evvvvvvinn fernnnnnn 2,015,640 [(ER  1.5%)  |oeeevvnrirvinnnns fooerrviiieeecies o 18,7% |......... 131,425 [.eneneeennn | 131,425 L [WATRZY0! RN IR R RN 25,359
ROYAL BANK OF .. USD  3.346%/
Currency Swap ......... AMETEK INC 031100J*2 |D1 ............ Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 10/14/2016 . 11/23/2028 |......evvvvvvenn fonnnns 9,768,000 |(GBP  2.59%)  [cuevviviirnnnins foovvnnieeeeeiinns [ 33,224 |......... 363,567 [.eevuneeens o 363,567 |....... [QICSTCI:TH) R U RPN RN 113,561 | ooeeeennns B023 ............
ROYAL BANK OF .. USD  3.346%/
Currency Swap ......... AMETEK INC 031100J*2 . | Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 10/14/2016 |. 11/23/2028 |.... P U 4,884,000 [(GBP  2.59%) 181,784 ... ... 181,784 |.........(97,844)[. .(B023 ...
ROYAL BANK .USD  3.3226%/
Currency Swap ......... AMETEK INC 031100H#0 |D1 ............ Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11 | 10/14/2016 |. 10/31/2028 |........ovvvvvnn fornnnnns 5,509,500 |(EUR  1.53%) [ocovrvvirrnnnnnns Jevenieeeciiinns [ 49,227 |......... 222,399 [.eveeenns [ 222,39 |....... (186, 191)]..eevvvveiiiinnn foeeeeviniieees Jvvvvinniiviinnns foeeen 83,673 | oo B023 ............
ROYAL BANK OF LUSD  3.3226%/
Currency Swap ......... AMETEK INC 031100H#0 |D1 .... |Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 10/14/2016 |. 10/31/2028 |.... P 2,754,750 |(ER  1.53%) 111,200 |... ... 111,200 |.........(93,006)[. .(B023 ...
LITTELFUSE NETHERLAND ROYAL BANK ....USD  3.44%/
Currency Swap ......... CV N5276#AA5 .......... [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 11/18/2016 |. 12/08/2023 |........cvvvvven fornnnnns 2,754, 440 [(ER  1.14%)  [oooiriiiiininnnns v [ 31,370 |......... (76,482)( .evvnneens [ (76,482)|......... (63,261)[..ceeeeevnnninns Jevneneeeeeieie [ e 9,147 | B023 ............
LITTELFUSE NETHERLAND ROYAL BANK OF ....USD  3.44%/
Currency Swap ......... CV N5276#AAS . .... |Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 11/18/2016 |. 12/08/2023 |.... P O 3,284,140 |(ELR  1.14%) . (91,190)] . .ee e (91,190) e (75,427 )i oo [ e 10,906 |l B023 ...
GREAT PORTLAND ESTATES ROYAL BANK .. USD  3.645%/
Currency Swap ......... PLC G2685@AF6 ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 02/22/2017 |. 05/22/2024 |......evvvvvvvnn fonnnnns 2,493,000 |(GBP  2.15%)  [coovevvierrnnnnns Jevnniieeciiiies [ 18,414 1.......... (7,436) ceeneeeens |oeveinnnnn (7,436)....... [V HON)) ERR IR RPN RN 11,798 oo B023 ............
GREAT PORTLAND ESTATES ROYAL BANK OF .. USD  3.645%/
Currency Swap ......... PLC G2685@AF6 ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 02/22/2017 |. 05/22/2024 |......evvvvvvvnn fornnnnns 2,493,000 |(GBP  2.15%)  [eoovevvierrnnnnnns Jevnnieeeeiiinen [ 18,414 1.......... (7,436) ceeneeeens |oeveinnnnn (7,436)....... [V ON)) RPN IR RPN RN 1,798 oo B023 ............
GREAT PORTLAND ESTATES ROYAL BANK OF .. USD  3.645%/
Currency Swap ......... PLC G2685@AF6 ......... [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1  |. 02/22/2017 |. 05/22/2024 |......evvvvvvvnn fornnnnns 3,739,500 |(GBP  2.15%)  [ooovevviirnnninns Jevnniieeeiiiien [ 27,621 ...t (1, 154) e [ (11,154)....... [QEEZN17C)) R ETRRN R R, 17,697 | oo B023 ............
GREAT PORTLAND ESTATES ROYAL BANK OF .. USD  3.645%/
Currency Swap ......... PLC G2685@AF6 ......... [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1  |. 02/22/2017 |. 05/22/2024 |......evvvvvvvnn fornnnnns 5,609,250 |(GBP  2.15%)  [ccovevvivrrnnninns Jeveniieiceiiias [ 41,432 |........ [QITYE1)) [ (16,730)....... (288,034)[...ueeeeernnnens foevvnnieeeeeeenns [ s 26,546 | .......... B023 ............
GREAT PORTLAND ESTATES ROYAL BANK OF .. USD  3.645%/
Currency Swap ......... PLC G2685@AF6 ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 02/22/2017 |. 05/22/2024 |....evvvvvvvvnnn foerinnnnns 623,250 |(GBP  2.15%)  [ooeveevrnnniniins frenneeeeiinies [ 4,604 |.......... [Q18:155°)) PRRRRRUU RN (1,859)f......... (<7003 R FPRRRRR R RN 2,950 | .ooeeeenn B023 ............
GREAT PORTLAND ESTATES ROYAL BANK OF .. USD  3.645%/
Currency Swap ......... PLC G2685@AF6 ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 02/22/2017 |. 05/22/2024 |....evvvvvvvvnnn foerinnnnns 623,250 |(GBP  2.15%)  [ooeveevrnniiniins foenneeeeiiiiies foeveiiinnns 4,604 |.......... [Q18:155°)) PRRRRRUU RN (1,859)f......... (82,004)[..cevvevrninnns Jereieeeeeiie [ e 2,950 | .oeeeeenn B023 ............
ROYAL BANK OF USD  3.74625%/
Currency Swap ......... SEGRO PLC G7996#AA8 . |D1 ............ Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1  |. 05/24/2017 [.08/17/2027 |...evvvunvvvinn fornns 2,798,250 |(ER  1.77%)  [oeeviriiiinninnnns Jevnnieeeceiinns [ 28,431 |..oeenns 150, 141 | oo [ 150,141 |......... [RE1CTN1C15)) R AU R RN 28,48 .......... B023 ............
ROYAL BANK OF USD  3.74625%/
Currency Swap ......... SEGRO PLC G7996#AA8 . |D1 ............ Currency..... CANADA .....ovvvnnnnns ES7IP3USRHIGC71XBUT1  |. 05/24/2017 [.08/17/2027 |....evvvnvvvinn fernnnnnn 2,238,600 [(EUR  1.77%)  |oeeevrnrrvrrnnnnn fooreeeiiiiieieens o 2,744 1......... 120,113 | oo [ 120,113 |......... [{U<151S)) R AR R RN, 2,79 oo B023 ............
ROYAL BANK OF USD  3.74625%/
Currency Swap ......... SEGRO PLC G7996#AA8 . |D1 ............ Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBU11  |. 06/24/2017 |.08/17/2027 |......evvvvvven founnns 10,913, 175 J(EIR  1.77%)  [eeeviviiinnnnes fooeeiniieeecciens foes 110,879 |......... 585,550 | .oeevvrnnnn [ernenns 585,550 |....... [EZTRCN ) U KPR AR R, 110,948 | .......... B023 ............
ROYAL BANK OF USD  3.74625%/
Currency Swap ......... SEGRO PLC G7996#AA8 . |D1 ............ Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBU11  |. 06/24/2017 |.08/17/2027 |......vvvvvvvnn founnnn 11,472,825 [(ER  1.77%)  |eveveeeiiiiinnns [ e 116,565 |......... 615,578 [.eveeeeens | 615,578 |....... (LR ICI0[0)) PR IR RPN AR 116,638 | .......... B023 ............
SPIRAX-SARCO
ENGINEERING PLC ROYAL BANK OF ..USD  3.159%/
Currency Swap ......... GB356%AA4 .............. [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11  |. 08/03/2017 |. 09/06/2023 |......evuuvveeen feunnnn 42,667,200 [(EUR  1.05%)  |oevvueeeermmmnns foeeeemmmneeeeeenn foeees 469,227 |...... 3,403,065 |....cevunns feunnnn 3,403,065 |....... (783,047 e eeeeeeeeeeennn feeeeeeeenieeeee Jeeeee e foeeeeennns 92,081 ..ooeeenn B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF LUSD  3.7325%/
Currency Swap ......... C5793#AK9 ...evvvnns [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2030 |....evvvvvvvvnnn fooriiinnns 241,119 (CAD  3.68%)  [oovveevvnnieiinnn fenneeeeviiines foeveiinins 386 [.......... 11,009 | ooeeeeiiens feviins 11,009 |.......... [CTA <)) R R R R, 3,262 | .ooeeen B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF LUSD  3.7325%/
Currency Swap ......... C5793#AK9 ... [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 01/23/2018 |. 10/23/2030 |..eevveuvveennn fonnes 1,527,086 |(CAD  3.68%)  [-oeeeeeeennereees Joemmneeeeeemnies foeeeeennnns 2,445 |.......... 69,721 [.eeeeeees o 69,721 |......... (86,195)[- e eeeeeeeeeeee Jemmeeeeeeeees foreeeee e [ 20,659 | .......... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF .USD  3.7325%/
Currency Swap ......... C5793#AK9 ...vvvvnns [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2030 |....evvvvvvvnnn fooriinnnns 642,983 |(CAD  3.68%) [.oeveevvnnriniinn [renneeeeiiniees forveiinnans 1,020 [.......... A R A, 29,356 |......... [QET210)) R FRRRRR R R, 8,698 ...oeen. B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF LUSD  3.7325%/
Currency Swap ......... C5793#AK9 ... [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 01/23/2018 |. 10/23/2030 |..eevvvuneeeeenn founnees 2,652,307 |(CAD  3.68%)  [-eeeeeeeemnnreees Joemmneeeeeenniies foeeeeennnns 4,247 |......... PAN1CN (R 121,09 |......... (62,864)[....eeeeeeneeeeee Jommmeeeeemnees foeeeeenne e [ 35,881 .......... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF LUSD  3.7325%/
Currency Swap ......... C5793#AK9 ... . . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 01/23/2018 |. 10/23/2030 |.... .... 241,119 ((CAD  3.68%) ... 11,009 ... ....(5,715)[.
MCCAIN FINANC
(CANADA) LTD. ROYAL BANK OF LUSD  3.7325%/
Currency Swap ......... C5793#AK9 ....oeieenes Dl e Currency..... CANADA ....evvvnnnnnns ES7IP3USRHIGC71XBU11 |. 01/23/2018 . 10/23/2030 |....eveevevennn fouereeenes 241,119 (CAD  3.68%)  [..eeeeevuusrrerrnn foummnnaeemmmnnnaas forernnnnnnees 386 |.......... 11,009 ) .ccivviiinn Jeennnes 11,009 .......... (5, 715)f .o eeeeeeneeeeeee Jmmmeeeeeemnies forreereiinnieeren [oaeeees 3,262] ...ooeen B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF LUSD  3.7325%/
Currency Swap ......... C5793#AK9 ... [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBU11 | 01/23/2018 |. 10/23/2030 |..eevvvuuvveeenn founnns 3,054,171 [(CAD  3.68%)  |eeevvmnnreeemmnnn foreeeeemmniieeees Jeennes 4,890 |......... 139,442 | .o [t 139,442 |......... (72,389)[- e eeeeeeeeeeee Jemeeeeeeeees foeeeeee e [ 41,318 [ oot B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF .USD  3.8375%/
Currency Swap ......... C5793#ALT7 ... . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 01/23/2018 |. 10/23/2032 |.... .... 241,119 ((CAD  3.79%) ...390 [.......... 10,544 | ... ....(6,371)[.

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

Currency Swap ......... C5793#AL7 ..eeernieeeeen 1) O Currency..... CANADA ............... ES7IP3USRHIGC71XBU11 (. 01/23/2018 |. 10/23/2082 |.....evveeeeeens [oennne 1,848,577 [(CAD  3.79%)  |oeeeeeriieeeeees oo o 2,987 e 80,841 [..oeeeiis [ 80,841 |......... (48,841, [ e 28,22 .ueeennn B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF .USD  3.8375%/

Currency Swap ......... C5793#AL7 e 1) R Currency..... CANADA ......ccevnne ES7IP3USRHIGC71XBU1T [ 01/23/2018 |. 10/23/2032 |....evvvvvieeias |oeeiiins 803,729 [(CAD  3.79%)  |.evvveerevinnns fornnreeeeeiiins [ 1,29 |.....ees 35,148 [ | 35,148 [......... [ ) T R 12,21 e B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF .USD  3.8375%/

Currency Swap ......... C5793#AL7 .eeevnneeeeen 1) O Currency..... CANADA ............... ES7IP3USRHIGC71XBU11 . 01/23/2018 |. 10/23/2082 |...evvvvveeenns | 3,214,017 [(CAD  3.79%)  |oeeenriiieeeees oot o 5,196 |......... 140,502 [ ..o fernnnne 140,592 |......... (84,94 ..o [ e 49,082 ... B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF .USD  3.8375%/

Currency Swap ......... C5793#AL7 v 1) Currency..... CANADA ......eevenne ES7IP3USRHIGC71XBU1T  [. 01/23/2018 |. 10/23/2032 |....evvvvvieeiss |oeeiiins 241,119 [(CAD  3.79%)  |eeuvvreieeeiiins foeiiieeeeeeiis o 390 | 10,544 | [ 10,544 |.......... [C<7A 1) FOTOUPR R A PTPRA RN 3,681 oo B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF .USD  3.8375%/

Currency Swap ......... C5793#AL7 ...eeveneeeeen D1 el Currency..... CANADA ............... ES7IP3USRHIGC71XBU11  [. 01/23/2018 |. 10/23/2082 |.....evveeeeean |oeennnns 241,119 ((CAD  3.79%)  |oeeeerreeeeeeeiis oo o, 390 | 10,544 | ot 10,544 |.......... (<701 USRI RERSIUUTTRRR FSOPTUTRRRU RSRRIRE 3,681 ..o B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF .USD  3.8375%/

Currency Swap ......... C5793#AL7 v 1) R Currency..... CANADA ......ccvrnne ES7IP3USRHIGC71XBUTT (. 01/23/2018 |. 10/23/2032 |....vvvvveeeins | 3,607,185 [(CAD  3.79%)  |oeevuiriiiianiin |oeeiiiieeeeeis foeiiiens 5,975 |........ 161,681 [ | 161,681 |......... (97,682)f.eveeeiiiein [ e 56,445 | ...oeennn B023 ............
THAMES WATER UTILITIES ROYAL BANK OF ..USD  3.825%/

Currency Swap ......... LIMITED G8781@AD1 .... D1 ............ Currency..... CANADA .......cevnnn ES7IP3USRHIGC71XBU1T  [. 01/24/2018 |. 04/22/2028 |.......eevvevien |oerinnns 710,750 |(GBP  2.45%)  [oeeeeviiiiiiiaens foeeeeeiiiiieeee [ 5,871 eees 135,494 [ | 135,494 |......... (16,382)f.vvveeeeiiieens [ e e 7,799 woeees B023 ............
THAMES WATER UTILITIES ROYAL BANK OF ..USD  3.825%/

Currency Swap ......... LIMITED G8781@AD1 .... D1 ............ Currency..... CANADA ......cceennn ES7IP3USRHIGC71XBU1T  [. 01/24/2018 |. 04/22/2028 |......ovvvveeess [oenne 5,686,000 [(GBP ~ 2.45%)  |.eovvveeeeriiins fooinieeeeeeins foniieens 46,968 |...... 1,083,954 [..cooeeees fonnnns 1,083,954 |....... [ I ) FP Y R 62,304 | ...oeennn B023 ............
THAMES WATER UTILITIES ROYAL BANK OF ..USD  3.825%/

Currency Swap ......... LIMITED G8781@AD1 .... D1 ............ Currency..... CANADA ......ccevnnn ES7IP3USRHIGC71XBUT1 (. 01/24/2018 |. 04/22/2028 |.......covvvinn |oennnn 2,843,000 |(GBP  2.45%)  [oueeereeiiiniinns o 23,484 |......... SALO7TT [ | 541,977 |......... LR O ) P R 3197 | et B023 ............
THAMES WATER UTILITIES ROYAL BANK OF ..USD  3.825%/

Currency Swap ......... LIMITED G8781@ADT .... D1 ............ Currency..... CANADA ......ccvennn ES7IP3USRHIGC71XBU1T  [. 01/24/2018 |. 04/22/2028 |.......cevveeenn |onne 10,661,250 |(GBP ~ 2.45%)  [..vvveveeviininns [ [ 88,065 |...... 2,032,414 [ [ 2,032,414 |....... (245,738)].vvveeeaenniins fornneeneeeiiens [ 116,988 | .......... B023 ............
THAMES WATER UTILITIES ROYAL BANK OF ..USD  3.825%/

Currency Swap ......... LIMITED G8781@AD1 .... D1 ............ Currency..... CANADA ......ccvennn ES7IP3USRHIGC71XBU1T  [. 01/24/2018 |. 04/22/2028 |.......eevvevien |oerinnns 710,750 |(GBP  2.45%)  [oeeeeviiiiiiiaens foeeeeeiiiiieeen [ 5,871 eees 135,494 [ | 135,494 |......... (16,382)f.vvveeeeiiieens [ e e 7,799 woeees B023 ............
THAMES WATER UTILITIES ROYAL BANK OF ..USD  3.825%/

Currency Swap ......... LIMITED G8781@ADT .... D1 ............ Currency..... CANADA ......ccevnnn ES7IP3USRHIGC71XBU1T  [. 01/24/2018 |. 04/22/2028 |.......eevveveen |oerinnns 710,750 |(GBP  2.45%)  [oeeeeviiiiiiiaens foeeeeeiiiiieeee [ 5,871 eees 135,494 [ | 135,494 |......... (168,382)f.veveeeeiineen [ e e 7,799 woeees B023 ............
THAMES WATER UTILITIES ROYAL BANK OF ..USD  3.825%/

Currency Swap ......... LIMITED G8781@AD1 .... D1 ............ Currency..... CANADA .......cevnnn ES7IP3USRHIGC71XBU1T  [. 01/24/2018 |. 04/22/2028 |.......eevvevenn |onne 12,793,500 |(GBP  2.45%)  [oveeeeeiiiiiiines e 105,678 |...... 2,438,897 | .uevnnnnnnn o 2,438,897 |....... [T 7 O R R R 140,386 | .......... B023 ............
THAMES WATER UTILITIES ROYAL BANK OF USD  3.92875%/

Currency Swap ......... LIMITED G8781GAE9 .... D1 ............ Currency..... CANADA ......ccevnnn ES7IP3USRHIGC71XBU1T  [. 01/24/2018 |. 03/22/2030 |....evvvvvieeian |oevininns 710,750 |(GBP  2.55%)  [ceeeeeiiiiiiiaans foeeeeeiiiiieeen [ 5,925 [......... 151,040 [.ooeeiiis [ 151,940 |......... (12,628)[.eeveeeeiiieens e e s 9,220 +eueeees B023 ............
THAMES WATER UTILITIES ROYAL BANK OF USD  3.92875%/

Currency Swap ......... LIMITED G8781GAE9 .... D1 ............ Currency..... CANADA ......ccvennn ES7IP3USRHIGC71XBU1T  [. 01/24/2018 |. 03/22/2030 |...evvvvvenenss [oenne 5,686,000 [(GBP  2.55%)  |eoevvveereriiinns Jooiiieeeeeeins foiiiiens 47,396 |...... 1,215,518 [ | 1,215,518 |....... (101,022)f. e o e [ 73,762 e B023 ............
THAMES WATER UTILITIES ROYAL BANK OF USD  3.92875%/

Currency Swap ......... LIMITED G8781GAE9 .... D1 ............ Currency..... CANADA ......ccevnnn ES7IP3USRHIGC71XBUT1 (. 01/24/2018 |. 03/22/2030 |.....vvvvieeins |oeunniis 2,843,000 |(GBP  2.55%)  [cuveereeiiiiiiins e 23,698 [......... 607,759 [.coeeias ferean 607,759 |......... LG P TP 36,881 ..ot B023 ............
THAMES WATER UTILITIES ROYAL BANK OF USD  3.92875%/

Currency Swap ......... LIMITED G8781GAE9 .... D1 ............ Currency..... CANADA .......cevnnn ES7IP3USRHIGC71XBU1T  [. 01/24/2018 |. 03/22/2030 |.....vvvvveeninn |oennne 10,661,250 |(GBP  2.55%)  [..vvveveeviiinnns [ [ 88,868 |...... PAVZE N D R 2,279,096 |....... (189,416),
THAMES WATER UTILITIES ROYAL BANK OF USD  3.92875%/

Currency Swap ......... LIMITED G8781GAE9 .... D1 ............ Currency..... CANADA ......ccevnnn ES7IP3USRHIGC71XBU11  [. 01/24/2018 |. 03/22/2030 |....evvvvvieeian |oeeinnns 710,750 ((GBP  2.55%)  [ceeeeeiniiiiinans foeeeeeiiiiieeen [ 5,925 [......... 151,040 | ... 151,940 |......... (12,628)]
THAMES WATER UTILITIES ROYAL BANK OF USD  3.92875%/

Currency Swap ......... LIMITED G8781GAE9 .... D1 ............ Currency..... CANADA ......ccvennn ES7IP3USRHIGC71XBU11  [. 01/24/2018 |. 03/22/2030 |....evvvvveenian |oeeinns 710,750 ((GBP  2.55%)  [ceeeeviiiiiiinens foeeeeeiiiiieeen [ 5,925 [......... 151,040 [.ooeeiiis [ 151,940 |......... (12,628)|
THAMES WATER UTILITIES ROYAL BANK OF USD  3.92875%/

Currency Swap ......... LIMITED G8781GAE9 .... D1 .... [Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 . 01/24/2018 |. 03/22/2030 |.... s 12,793,500 |(GBP  2.55%)  [ovevreriiiiiiiies fereeeieiiiin [0 106,642 . 2,734,916 [.coeeinn fernns 2,734,916 |....... (227,299).
GREAT PORTLAND ESTATES| ROYAL BANK LUSD  4.2125%/

Currency Swap ......... PLC G26858AH2 ......... 1) Currency..... CANADA ......ccevnnn ES7IP3USRHIGC71XBU1T (. 02/16/2018 |. 06/05/2030 |...cevvvvveaenss [oaenne 1,403,100 [(GBP  2.79%)  [eeeevinrriniaena |oeeeeiiiieeeeens foeeiiis 12,021 )......... AT TLN I R 204,374 |......... (25,593)
GREAT PORTLAND ESTATES| ROYAL BANK OF LUSD  4.2125%/

Currency Swap ......... PLC G26858AH2 . . | Currency..... CANADA ... ... ESTIP3U3RHIGC71XBU11 . 02/16/2018 |. 06/05/2030 |.... .... 701,550 |(GBP ~ 2.79%) 147,187 |... .. 147,187 |.........(12,796)].

GREAT PORTLAND ROYAL BANK LUSD  4.2125%/
Currency Swap ......... PLC G2685GAH2 ......... Currency..... CANADA .......ceenn. ES7IP3U3RHIGC71XBU11 |. 02/16/2018 |. 06/05/2030 |.....vevveeriann ovunnnnn 2,104,650 |(GBP  2.79%) f....oeewrievnnnns fornereeeiiiniinns e 18,031)......... 41,562 | 441,562 )......... (38,389)f.cevveeeiiiiiins foreeeeiiiiiiie o e 2,716 e B023 ............




12’903

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
GREAT PORTLAND ESTATES ROYAL BANK OF LUSD  4.2125%/
Currency Swap ......... PLC G2685@AH2 ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBU11  |. 02/16/2018 |. 06/05/2030 |......euvvvvvvnn fornnnnns 2,104,650 [(GBP  2.79%)  |oeeevrnnvvrrrnnnnn foovrrvviniiieeens Jovnis 18,031 ......... 441,562 441,562 |......... [CICTRCICIc)) R FORRUU RN RN 27,716
HEATHROW AIRPORT ROYAL BANK OF ....USD  4.09%/
Currency Swap ......... LIMITED G4378*AG4 .... |D1 ... Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBU11  |. 03/27/2018 |. 06/27/2036 |......euvvvvvven fonnnnns 3,253,580 |(GBP  2.61%)  [oooviviiirinnnins e [ 28,236 |......... 901,082 [.evveneees o 901,032 |......... (237 PO KRR T R, 58,661 .......... B023 ............
HEATHROW AIRPORT ROYAL BANK OF ....USD  4.09%/
Currency Swap ......... LIMITED G4378*AG4 .... . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 03/27/2018 |. 06/27/2036 |.......evvvvrenr founnnns 1,414,600 |(GBP  2.61%) .. ...391,753 |... ....391,753 |.........(10,547)[. .(B023 ...
HEATHROW AIRPORT ROYAL BANK ....USD  4.09%/
Currency Swap ......... LIMITED G4378*AG4 .... |D1 ... Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 03/27/2018 |. 06/27/2036 |......euvvvvvvnn fornnnnns 4,385,260 [(GBP  2.61%) |eevvvenvvvrrnnnnn foovreiiiiiieiiens Jovnis 38,057 |...... 1,214,434 | e [ 1,214,434 |......... (32,694))..cvveniviinnnnns fooveeviiiieccees e e 79,085 | B023 ............
HEATHROW AIRPORT ROYAL BANK OF ....USD  4.09%/
Currency Swap ......... LIMITED G4378*AG4 .... . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 03/27/2018 |. 06/27/2036 |.... ... 424,380 (GBP  2.61%) . 117,526 ... ... 117,526 |.......... (3,164)[. .(B023 ...
SCOTLAND GAS NETIWORKS ROYAL BANK .. USD  4.195%/
Currency Swap ......... PLC G7898#AAT ......... [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |....evvunvvvinn fornnnns 4,211,520 ((GBP  2.74%)  |oeevvvenvrvvinnnnn fooereiiiieieiees o 32,965 |........ 677,657 (T7.217))e e fos e | 56,697 | o B023 ............
SCOTLAND GAS NETIWORKS ROYAL BANK OF .. USD  4.195%/
Currency Swap ......... PLC G7898#AAT ......... . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 06/27/2018 |. 09/27/2030 |.... .... 526,440 (GBP  2.74%) ....84,707 e (9,852)] e [ e [ 7,087 B023 ...
SCOTLAND GAS NETIWORKS ROYAL BANK .. USD  4.195%/
Currency Swap ......... PLC G7898#AAT ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 06/27/2018 . 09/27/2030 |....evvvvvvvrnnn foonnnns 6,054,060 [(GBP  2.74%) [oevrvvrinnnnnns foeveniieeeeciiens oo 47,387 |......... 974131 | e [ 974,131 |....... (110,999))...evvieiiinins Joevvenieeeeeeeees [ v 81,501 [ ..ot B023 ............
SOUTHERN GAS NETWORKS ROYAL BANK OF .. USD  4.195%/
Currency Swap ......... PLC G8287#AA4 ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |....evvvnvvvinn fornnns 4,343,130 |(GBP  2.74%)  [ooovevviirnnnnnns v [ 33,9% |......... 698,833 [..evvnneees o 698,833 |......... [WEHCEIV)) R RS RO RN 58,468 | .......... B023 ............
SOUTHERN GAS NETWORKS ROYAL BANK OF .. USD  4.195%/
Currency Swap ......... PLC G8287#AA4 ......... [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1 | 06/27/2018 . 09/27/2030 |....evvnvvvvnnn foerivnenns 394,830 |(GBP  2.74%)  [oevreviiinnnnns foevrnnieeeeiines oo 3,090 [...onn..n. 63,530 [cevneneeens [ 63,530 |.......... [A725:°) O KPR TR . 5,315 woeineiis B023 ............
SOUTHERN GAS NETWORKS ROYAL BANK OF .. USD  4.195%/
Currency Swap ......... PLC G8287#AA4 ......... [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 06/27/2018 . 09/27/2030 |....evvvvvvvvnnn foennnns 6,185,670 |(GBP  2.74%) [oevriviinnnnnns foevenieeieeciiens oo 48,417 |......... 995,308 [..evvnneens o 995,308 |....... [RAKTEIV)) R R RPN R, 83,273 | .......... B023 ............
NORTHERN GAS NETWORKS ROYAL BANKOF |V | UsD  4.4%/
Currency Swap ......... LTD G6655@AB2 ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 10/11/2018 [.01/10/2031 |..cevvvenniiiinn fornnnnns 3,306,750 [(GBP  2.97%)  |eevvrnnvrvvrvnnnn foorrriiniiieieens Jovnis 25,239 |......... 554,871 | .eeveeeees o 554,871 |..cuennn. [(C/UV2CK)) R AR R RN 45,391 .......eee B023 ............
NORTHERN GAS NETWORKS ROYAL BANKOF |V | UsD  4.4%/
Currency Swap ......... LTD G6655@AB2 ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 10/11/2018 [.01/10/2031 |..eevvenrivvinnn foereinnnns 661,350 [(GBP  2.97%)  |oevvenvevrrrvnnnns [oorevmnnieeiiinns foonneiinnns 5,048 |......... 110,974 | oo [ 110,974 |......... (12,059)[..ceevevviiines e [ e 9,078 .evrennnns B023 ............
NORTHERN GAS NETWORKS ROYAL BANKOF |} | UsD  4.4%/
Currency Swap ......... LTD G6655@AB2 ......... [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1 | 10/11/2018 [.01/10/2031 |...cvvvnnriviinn fernnnnns 5,290,800 [(GBP  2.97%) |oeevvrnnvvvrrnnnnn foovrreiiiiiieeens Jovnis 40,382 |......... 887,794 | ..oveeeeees [ 887,794 |......... [RELCTREICIc)) R FORRRRR R RN 72,626 ..ovnnnnnn B023 ............
TENNET HOLDING BV ROYAL BANK OF .. USD  4.193%/
Currency Swap ......... NB505#AA2 ..........ee.. [0 IR Currency..... CANADA .....ovvvnnnnns ES7IP3USRHIGC71XBU11  |. 10/24/2018 |. 01/24/2029 |.......oevvvvven founnnn 13,680,000 [(EUR  1.61%)  |oeevvvvnnniininnnn feoneeeiviniienens foveinnns 179,170 |...... 1,631,560 [..eeeeeeens |oens 1,531,560 |....... [(CI0LCTR<1: 1) PR ISR RPN RN 161,507 | .......... B023 ............
TENNET HOLDING BV ROYAL BANK OF .. USD  4.193%/
Currency Swap ......... NB505#AA2 .........ceeen [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1  |. 10/24/2018 |. 01/24/2029 |.....evvvvvvvnnn foennnns 5,130,000 [(EUR  1.61%) |oeeevunnvrrvrnnnnn fooreriviiiieeeens o 67,189 |......... 574,335 | ceeeeeiinn [ 574,335 |....... [QECIEIRELCI:)) RN IR RPN RN 60,565 [ ...ounnnnn B023 ............
DERWENT LONDON PLC ROYAL BANKOF |} | UsD  4.5%/
Currency Swap ......... G2730#AF9 .......cvvnnnn [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 10/31/2018 . 01/31/2029 |.....evvvvvvvinn feunnnnnd 9,316,260 [(GBP  2.87%) |eevvrenvvvvrnnnnn foovrreviiiiiieens fonins 74,637 |...... 1,142,026 [..eveeeens | 1,142,026 |....... [CAVAN1Z10)) RPN IR RPN AR 110,178 | ......eeet B023 ............
DERWENT LONDON PLC ROYAL BANKOF |} | UsD  4.5%/
Currency Swap ......... G2730#AF9 .......cevnnnn [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBU11 | 10/31/2018 . 01/31/2029 |.....evvvrvvvins fornnnnns 3,318,120 [(GBP  2.87%) |eevvvenvvvvrrnnnn foovrrviiiiiceiees Jovnins 26,583 |......... 406,749 | .oevenneens o 406,749 |......... [WA5(17)) R FRUU RN RN 39,241 .o B023 ............
HOWARD DE WALDEN
ESTATES LIMITED ROYAL BANK OF .USD  4.5575%/
Currency Swap ......... G4622#AN9 .............. [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 11/16/2018 . 01/09/2034 |.......cevvevenn fennnns 2,570,000 [(GBP  3.01%)  |eeeemmnrreermmnnn fooeeeeemniieeeees Jeenees 19,899 |......... 470,977 [eveeeeiinn Joeeennnn 470,977 |......... (83,386)[- - eeeeeenereeee Jmmmmeeeeemnies foeeeeeene e [ 3P4V . B023 ............
HOWARD DE WALDEN
ESTATES LIMITED ROYAL BANK OF .USD  4.5575%/
Currency Swap ......... G4622#AN9 .............. [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 11/16/2018 . 01/09/2034 |......evvvvvvvnn fooriiinnns 963,750 |(GBP  3.01%)  [.oevvevvnnnivnvinn frennereeeiniiees foeveiinnnns 7,462 |........ 176,617 | eeveeeeees o 176,617 |......... (12,520 Jeeeeeeeeeiees foeeeins e 15,642 .....ee. B023 ............
HOWARD DE WALDEN
ESTATES LIMITED ROYAL BANK OF ....USD  4.65%/
Currency Swap ......... G4622#AS8 .......ccoo.n [0 IR Currency..... CANADA ...eeevinees ES7IP3USRHIGC71XBU11 | 11/16/2018 |. 11/14/2034 |......eeeeevveen founnnn 11,886,250 |(GBP  3.11%)  [oeeeeeeeennienes Joemmeeeeeeeeenin o 91,588 |...... 2,277,893 | .covvvnanns fennenn 2,277,893 |....... (138,481)] e eeeveeeeeeeen feemeeeeemnnieees Joeeermneeeeeeennn feeeeeees 200,518 | .......... B023 ............
HOWARD DE WALDEN
ESTATES LIMITED ROYAL BANK OF ....USD  4.65%/
Currency Swap ......... G4622#AS8 .............. [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBUT1 | 11/16/2018 |. 11/14/2034 |......evvvvvinn fonnnnns 3,533,750 |(GBP  3.11%)  [eoeviriieininnins e [ 21,29 1|........ 677,211 ... 677,211 ........ [ (1)) R (R RN RN 59,614 .[B023 ............
ROYAL BANK OF ..USD  3.897%/
Currency Swap ......... SONEPAR SA F8568@AF6 |D1 ............ Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBU11  |. 04/17/2019 |. 06/14/2029 |.......eovvvvinn fornnnnns 2,261,200 [(ELR  1.5%)  |oeeevrnrirvinnnnn fooereeviieeeiees o 21,744 |......... 225,719 | eeeeeeinn [ 225,719 |.evuennns [(XRCT0) R FUU R RN 27,605 .eevnnnnns B023 ............
ROYAL BANK OF ..USD  3.897%/
Currency Swap ......... SONEPAR SA F8568@AF6 |D1 . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 | 04/17/2019 |. 06/14/2029 |.......ovvvvvnn fonnnnns 7,914,200 |(ER  1.5%) 790,017 |... ... 790,017 ... (292,378)|. .(B023 ...
CRODA INTERNAT | ONAL ROYAL BANK .USD  3.6225%/
Currency Swap ......... PLC 227047B@5 ......... [0 IR Currency..... CANADA .....ovvvnnnnns ES7IP3USRHIGC71XBUT1  |. 05/16/2019 . 06/06/2027 |......evvvvvvenn fooenns 3,201,000 [(GBP  2.46%)  |eevvvnnvrerrnnnnn foovrreiiniiiiiens fovnins 19,533 |......... 258,984 | .oeeeeiinn [ 258,984 |........ (88,017)]cvevvveiinviinnn feoeeeeiviiiieees v [ 31,757 B023 ............
CRODA INTERNAT | ONAL ROYAL BANK OF .USD  3.6225%/
Currency Swap ......... PLC 227047B@5 . . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 05/16/2019 |. 06/06/2027 |.......evvnvvvnr founnnns 4,801,500 [(GBP  2.46%) ...388,476 |... ... 388,476 |....... (132,026)|. .(B023 ...
CRODA INTERNATI ROYAL BANK .USD  3.6225%/
Currency Swap ......... PLC 22704785 ......... Currency..... CANADA .....ccvvnnnnns ES7IP3USRHIGC71XBU11 |. 05/16/2019 |. 06/06/2027 |.......ovvvvvenn foonnns 3,201,000 [(GBP  2.46%) |.ieevvniriiiiinnns fooveiiiiiiiiiiiins o 19,533 |......... 258,984 |..ooeeii | 258,984 |........ (88,017)]cevvveenniivinnns fooeeiiiiiiiinnens o fooeeeinnn 3,757 | cevennnnns B023 ............
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of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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CRODA INTERNAT | ONAL ROYAL BANK OF .USD  3.6225%/
Currency Swap ......... PLC 227047B@5 ......... [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 05/16/2019 . 06/06/2027 |......euvvvvvenn feonns 1,600,500 |(GBP  2.46%)  [.ovvvvevvvnninnes Jovnenieeeciiiins [ 9,766 |.........129,492 | ..o [ 129,492 | (44,009)[...ccevvvnnnniinns Jernneeeeeiiees [ e 15,878
BRUSSELS AIRPORT ROYAL BANK OF .USD 3.771%/
Currency Swap ......... COMPANY NV B1401#AC1 |D1 ............ Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBU11  |. 05/22/2019 |. 06/05/2034 |.......evvvvvvnn fonnnns 2,232,000 |(EUR  1.64%)  [ooovevviiinnnnnns |eveniieeeciiinns [ 24,332 1.........270,584 | ........... [.........270,584 |........ [RELCTEC1c)) R FORRRURRRR RO RN 36,912 .........n B023 ............
BRUSSELS AIRPORT ROYAL BANK OF ..USD 3.771%/
Currency Swap ......... COMPANY NV B1401#AC1 .... |Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 05/22/2019 [. 06/05/2034 |.... ....0669,600 [(ELR  1.64%) . ...(28,931)[. .(B023 ...
BRUSSELS AIRPORT ROYAL BANK .USD 3.771%/
Currency Swap ......... COMPANY NV B1401#AC1 |D1 ............ Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1  |. 05/22/2019 |. 06/05/2034 |......evvvvvvnn foeriinnnns 111,600 [(EUR  1.64%)  [.oeveevenniiiiiinn foeeeeeeciiiiees foeveiinnnns 1,217 | 13,529 [ceveeeees o 13,529 |.......... (4,822)]c0vneeeiinnnnnns foevevnieeeeeviees [ e 1,846 | B023 ............
BRUSSELS AIRPORT ROYAL BANK OF ..USD 4.126%/
Currency Swap ......... COMPANY NV B1401#AD9 .... |Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 | 05/22/2019 [. 02/20/2040 |.... P 5,245,200 |(ELR  2.14%) (212,182)|. .(B023 ...
BRUSSELS AIRPORT ROYAL BANK ..USD 4.126%/
Currency Swap ......... COMPANY NV B1401#AD9 |D1 ............ Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1  |. 05/22/2019 |. 02/20/2040 |.....evvvvvvvrnn fernnnnns 1,562,400 [(EUR  2.14%)  |oeevvenvriiiinnnn [ e 16,009 |......... 227,946 | oo [eennnn 227,946 | (63,208 eevevvnnninns Jevneeeeeeieees [ e 31,881 | B023 ............
BRUSSELS AIRPORT ROYAL BANK OF ..USD 4.126%/
Currency Swap ......... COMPANY NV B1401#AD9 . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11  |. 05/22/2019 |. 02/20/2040 |.... o 223,200 |(EUR  2.14%)  [evveneiiiininns foeeeeeieeeeeeees o 2,287 ol 32,564 [ e e (9,029)]. e [ e [ 4554 L B023 ...
DP WORLD CANADA
INVESTMENT INC ROYAL BANK OF ....UsD  2.95%/
Currency Swap ......... 23344XA*5 ... [0 IR Currency..... CANADA ...eeevinnes ES7IP3USRHIGC71XBU11  |. 10/28/2021 |. 11/08/2041 |...cevvveeeaaen fevnnnn 17,739,000 |(CAD  3.536%) [o-uneeeeermnnnreee Joemmmmeeeeeennns foreeeeens (30,012)....... (352,750) cevveenee foaens (352,750)|....... (550,008)[- e evvvmeeeerenn foummeeeeemmmnneees Joermrnineeeeennnn foreeeees 380,176 | .......... B023 ............
DP WORLD CANADA
INVESTMENT INC ROYAL BANK OF ....USD  2.95%/
Currency Swap ......... 23344XA*5 ...l [0 IR Currency..... CANADA .....cvvvennnns ES7IP3USRHIGC71XBU11  |. 10/28/2021 |. 11/08/2041 |.....cvvvvvvvven founnns 14,944,500 [(CAD  3.536%) |evvvenvvvvrnnnnns foovevvmnniiiiinns fonns (25,284)|....... (297,180)] - eeeeenan |evnnnn (297,180)f....... (LSRN U EPRUPTORR AP . 320,285 | .......... B023 ............
DP WORLD CANADA
INVESTMENT INC ROYAL BANK OF ....UsD  2.95%/
Currency Swap ......... 23344XA*5 ... [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBU11  |. 10/28/2021 |. 11/08/2041 |..eevveeeveennn fees 2,187,000 [(CAD  3.536%) [c+eueeeeemmmnnens foemmmmmeeeeemnnnn forreeeenns (8,700)......... [CXT111)) I (43,490)|........ (B7,809)]-ccevvmeeeermnnn feeeeeeemmiieeeee e foeeeeeens 46,871 .eeneenn B023 ............
OILERS ENTERTAINMENT
GROUP CANADA C68020AA0 ROYAL BANK OF L USD  4.045%

Currency Swap ......... . ES7IP3U3RHIGC71XBU11  |. 02/11/2022 |. 06/30/2051 [ P 6,858,494 |(CAD  4.56%) . (7,330))....... (373,410)] ... -|B023 ...

. | Currency..... CANADA ... (373,410)f....... (262, 159)|.

OILE N

GROUP CANADA C68028AA0 ROYAL BANK OF . USD  4.045%

Currency Swap ......... . |Currency..... CANADA ... . ES7IP3USRHIGCTXBUT1  |. 02/11/2022 |. 06/30/2051 P 1,576,665 [(CAD ~ 4.56%) .(1,685)|.........(85,841)| ... ....(85,841)........ (60,266). .|B023 ...
OILE NT
GROUP CANADA C68028AA0 ROYAL BANK OF . USD  4.045%

CUTTENCY SHAP «vovveve [ eremeeeeeeeeeeeeieenenes DT v Currency..... CANADA ..o ES7IP3USRHIGCT1XBU1T . 02/11/2022 |. 06/30/2051 |.vvuvvvenvrvnnes ferenne 6,306,661[(CAD  4.56%)  [vverervernreans forererreenieees forreeeenes (6,740)|......... (343,365)( e frrrnne (343,365)|......... (241,085)[. v [oeeeeeeieeeiens foeeerieeneenes oo 166,916 | .evnv... B023 .o
OILERS ENTERTAINVENT
GROUP CANADA C68028AA0 ROYAL BANK OF . USD  4.045%

CUPTENCY SHAP wvveveree [ eovereeieneieeeieeine [ Currency..... CANADA ..o ES7IP3USRHIGCT1XBUT . 02/11/2022 |. 06/30/2051 |vvvveuvieeers forrennnes 551,833 |(CAD  4.56%)  [veevereerererres foererieieiieeis [ (590)|-........ (30,084) v forernns (30,044)|......... (21,008))-.vevreeerreiens Joreeeieeeieeens e oo 14,605 | .ovevee B023 ..eovoeeee
THE TAUNTON ONE
PARTNERSHIP GB698#ABS NATUEST MARKETS PLC L USD 4.7

CUTTENCY SHAP «vovveve [ eremeeeeeeeeeeeeieenenes DT v CUTTENCY.cvrv | eeeemrmeererereneeeeeas RR3QNCHH 1PCSBA4S074 . 02/06/2013 | 09/05/2032 |..v.vvvvevveas ovrennns 2,190,300 |(GBP  4.61%)  |vevererveerienes fooreeeeerieenies ferieias 11,994 |.ooeee 547,457 | oo [ 547,457 | (28,485)[..vevreevcriens foeeeeieeeieeen foeveirieennes [ 33,203 | ceeenne B023 .o
THE TAUNTON ONE
PARTNERSHIP G8698#ABS NATUIEST MARKETS PLC LUSD 47T

CUPTENCY SHAP wvveveree [ eovereeieneieeeieeine [ CUPTONCYeve | veerereenereererierenas RR3QI1CIIWIPCSBA4SO74 . 02/06/2013 |. 09/05/2032 |..eveveevevenes foneee 1,251,600 [(GBP  4.61%)  [oevevevereereries oo e 6,854 |......... 312,833 [ oo [ 312,833 |........ (16,277 v oo e o 18,973 | e B023 ..eovoeeee
THE TAUNTON ONE
PARTNERSHIP GB698#ABS NATUEST MARKETS PLC L USD 4.7

CUTTENCY SHAP «vovveve [ eremeeeeeeeeeeeeieenenes DT v CUTTENCY.cvrv | eeeemrmeererereneeeeeas RR3QICHW 1PCSBA4S074 . 02/06/2013 | 09/05/2032 |v.vvvvevevs |ovnee 6,883,800 [(GBP  4.61%)  [ovverereerireans forererieenieees e 37,696 |...... 1,720,580 [.eveneeees [ovnnen 1,720,580 |......... (89,526)[..vevvererenens foereeiereieieeen [ o 104,351 [ oo B023 .o
ERAC UK FINANCE NATUEST MARKETS PLC LUSD  4.0025%

Currency Swap ......... LIMITED G3107#AD1 ... |D1 wevevrennee CUTTENCY.cvv | eeeeerneererereneeeeeas RR3QNCHI 1PCSBA4S074 . 12/04/2014 |. 02/03/2027 |..vvvvevevvrias fovnene 24,288,500 |(GBP  3.434%) |.veveveririerinns foeereeeieeeiees [oeeniene 148,885 |...... 5,535,725 | ovevevees founne 5,535,725 |....... (B17,008)[-+veevvevevne foerereneeeirieies foreeerereeinnnns oo 230,421 | v B023 .o
ERAC UK FINANCE NATUEST MARKETS PLC LUSD  4.0025%

Currency Swap ......... LIMITED G3107*AD1 ... [D1 . |Currency..... . RR3QWICINIPCSBA4SO74 . 12/04/2014 |.02/03/2027 |.... R 12,536,000 |(GBP ~ 3.434%) 76,844 |...... 2,857,148 | cecveeenne [ 2,857,148 |....... (318,456). 118,927 .|B023 ...
ERAC UK FINANCE LUSD  4.0025%

Currency Swap ......... LIMITED 63107#AD1 ... |D1 vevevrnnnee CUTTENCY. vt | eeeemrmeererereeneeneas RR3QNCHI 1PCSBA4S074 . 12/04/2014 |. 02/03/2027 |..vvvvevvvrnas |ounene 49,360,500 |(GBP  3.434%) |.veveveririeinis freereeeieeeiees [oeeriene 302,573 |......11,250,021 [ .ovoveeee fonne 11,250,021 |..... (1,253,919 s [ oereeerisieeies [oeeienns 468,275 | .eveeenene B023 .o
THE BRITISH LAND
COMPANY PLC G1108#AH1 USD  4.4675%/

Currency SWap .....ooe feeveririiiiiiiiiiiienn, D1 .o Currency..... SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 06/24/2013 |. 03/26/2026 |................ |...... 13,403,220 |(GBP  3.97%) foeeeeieeireeeeees |oeeeeeeiiiieeeee | 81,207 ]...... 2,752,628 ... ... 2,752,628 |....... (407,624)]. e | | o 110,926 ) .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
THE BRITISH LAND
COMPANY PLC G1108#AH1 LUSD  4.4675%/
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/24/2013 |. 03/26/2026 |.......eeeeveeen founnnn 13,403,220 [(GBP  3.97%)  |eevvmmreeemmnnnn fooeeeemniieeeees Joenes 81,207 |...... 2,752,628 | ..ccvvvnnnn feunnnn 2,752,628 |....... (407,624)[..ceeeeeeeneeee Jeeemmmeeeeeeennes foreeeeeeeeeeeee Jeeens 110,926 | .......... B023 ............
THE BRITISH LAND
COMPANY PLC G1108#AH1 USD  4.4675%/
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/24/2013 |.03/26/2026 |........eovvvvrr fevnnnn 75,335,340 |(GBP  3.97%)  [ooevrvirirnnninns fevnniieeeeiiiinn [ 456,440 |..... 15,471,669 |...cceevees |ooee 15,471,669 |..... (2,201,126)[..cceeevvneeees e [ [0 623,480 | eeeelllll B023 ............
CADOGAN ESTATES USD  4.22875%/
Currency Swap ......... LIMITED G1744#AS7 .... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/25/2013 |. 09/12/2026 |.... P RO 2,313,000 |(GBP  3.75%) L.486,147 | .l | ....486,147 |........ [(CR1R:1: 1)) FURPR IR RPPPUUPT R, | B {(1: ) I B023
CADOGAN ESTATES USD  4.22875%/
Currency Swap ......... LIMITED G1744#AS7 ... |D1 .. Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/25/2013 |. 09/12/2026 |.......eovvvvvnn feunnnnns 2,313,000 [(GBP  3.75%)  |eeevrnnvrrrrnnnnn foovreiiiiiiiiiens Jevvis 13,547 |......... 486,147 [.eveeeeeis | 486,147 |........ [(CKIR:1: 1) FR [ R RN 20,706 [ .......... B023 ............
CADOGAN ESTATES USD  4.22875%/
Currency Swap ......... LIMITED G1744#AS7 ... |D1 .. Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/26/2013 |.09/12/2026 |.......eevvvvrn founnns 13,107,000 [(GBP  3.75%)  [.eevvvvvnnnvenennn fonneeeeeviniiines fovveinnnns 76,765 |...... 2,754,833 | .coeeenannn [ennnnn 2,754,833 |....... (361,990))...vvveevvnnins Joevenneeeeevnnes [ o 17,333 [ weveeennns B023 ............
..USD  4.705%/
Currency Swap ......... 2DNT G9101*ABS ........ [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/10/2013 |. 12/05/2033 |.......evvnvvenr founnnns 3,188,000 ((GBP  4.1%)  [oeevieviinnnnins foevenineeeeeiiens [ 23,713 |......... 950,001 [.evneeeeens Joveennnnd 950,001 |......... (RIS 1S ) O KRN T 51,506 [ .....eenn. B023 ............
..USD  4.705%/
Currency Swap ......... 2DNT G9101*ABS ........ [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/10/2013 |. 12/05/2033 |.......evvvvvenr |ounnnns 3,188,000 ((GBP  4.1%)  [oevieiiinnnnins foevennneeeeeinens [ 23,713 |......... 950,001 [.evneeeenns Joeeennnnd 950,001 |......... (RIS 1S ) O KRN T 51,506 [ .......... B023 ............
..USD  4.705%/
Currency Swap ......... 2DNT G9101*ABS ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/10/2013 |. 12/05/2033 |.......evvvvvvrn fovnnnn 14,346,000 |(GBP  4.1%)  [oevrvvirmnnnnnes fooeerniieeeeiens foeenes 106,710 |...... 4,275,006 [...ovnneees fornnnn 4,275,006 |....... [RECIRCT T U KPP AP . 281,779 | e B023 ............
LUSD  4.3225%/
Currency Swap ......... SONEPAR SA F8568@AC3 |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 07/09/2014 |. 11/24/2024 |........evvvies |ovnnnns 1,363,800 |(ER  2.75%)  [ooevevviiinnnnnns Joeveeiieiciiiins [ 14,610 |.......... 268,921 | .eeveneees o 268,921 |........ [LCR:151C)) FRR [ RPN RN 8,084 ..ooeeennt B023 ............
LUSD  4.3225%/
Currency Swap ......... SONEPAR SA F8568@AC3 |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/09/2014 |. 11/24/2024 |.......eevvvvvnn founnnnns 4,091,400 [(EUR  2.75%)  |oeevvvenvvrvinnnnn fooverviiiiieiiens o 43,829 |........ 806,762 [..oeeeeennn |ornnnnnn 806,762 |......... [REIONGIC1c)) R AR R RN 24,252 ......... B023 ............
LUSD  4.3225%/
Currency Swap ......... SONEPAR SA F8568@AC3 |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/09/2014 |. 11/24/2024 |.......evvvvvvnn founnnnns 4,091,400 [(EUR  2.75%)  |oeevvrnnvrvrrnnnnn foovrriviniieneens fovnins 43,829 |........ 806,762 [..oeeeeennn |ornnnnnn 806,762 |......... [REIONGEC1c)) R AU R RN 24,252 ......... B023 ............
LUSD  4.3225%/
Currency Swap ......... SONEPAR SA F8568@AC3 |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 07/09/2014 |. 11/24/2024 |........evvvvves |ovnnnns 8,182,800 |(EIR  2.75%)  [oevrivrirnnnins foevennneeeecinnns [ 87,657 |...... 1,613,524 [..ceeeeiin | 1,613,524 |....... [R[H I 1¢1C)) PPN IR RPN RN 48,505 ..oevennn B023 ............
LUSD  4.3225%/
Currency Swap ......... SONEPAR SA F8568@AC3 |D1 ............ Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTDBPU41 |. 07/09/2014 |. 11/24/2024 |........evvvvven founnnnnd 9,546,600 [(EUR  2.75%)  |.evevvvnnnvvvrnnnn feoneereiviniinnes fovvnnnnns 102,267 |...... 1,882,444 (..ot | 1,882,444 |....... (LI RPN IR RPN RN 56,589 | .......... B023 ............
LUSD  4.3225%/
Currency Swap ......... SONEPAR SA F8568@AC3 |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 07/09/2014 |. 11/24/2024 |........oeevvves |ounnnns 1,363,800 |(EUR  2.75%)  [ooovevviiinnnnnns Jevnniiecciiiins [ 14,610 |.......... 268,921 [ .eeveneees o 268,921 |........ [LCR:151C)) FRR [N RPN RN 8,084 ..ooeennnt B023 ............
LUSD  4.3225%/
Currency Swap ......... SONEPAR SA F8568@AC3 |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 07/09/2014 |. 11/24/2024 |........evvvier |ounnnns 1,363,800 |(EUR  2.75%)  [ooovevvieinnnnnns v [ 14,610 |.......... 268,921 [ .eeveneees o 268,921 |........ [LCR:151C)) FRR [N RPN RN 8,084 ..ooeennt B023 ............
YORKSHIRE WATER
SERVICES BRADFORD .. USD  3.996%/
Currency Swap ......... GIB5T*AA2 .....ceernnnnn [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2014 |. 10/30/2029 |......evuevveeee founnnn 18,312,780 |(GBP  3.54%)  [ceeeeeeeemnnnees foeeemnneeeeeeenns feeeees 111,666 |...... 4,938,879 [..eeenneees fonnns 4,938,879 |....... (290,017)]+eeeevneeeeeenn fommeeeeemmneeees Joeeermneeeeeeennn foeeeeeees 230,547 | .ooeeeen B023 ............
YORKSHIRE WATER
SERVICES BRADFORD .. USD  3.996%/
Currency Swap ......... GIB5T*AA2 ......cevveen [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2014 |. 10/30/2029 |......eevvvvvenn founnnnns 5,023,860 [(GBP  3.54%)  |eevvrenvivvirnnnn foovreiiiiiiiiiens e 30,634 |...... 1,354,914 | oo [ 1,354,914 [......... [QZCI8157)) R FOR RN R RN 63,247 [ cevreennns B023 ............
YORKSHIRE WATER
SERVICES BRADFORD .. USD  3.996%/
Currency Swap ......... GIB5T*AA2 .....ceernnnnn [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2014 |. 10/30/2029 |......evuvveeee founnnn 21,553,980 |(GBP  3.54%)  [ceeeeeeennniiieee Jemnne e o 131,429 |...... 5,813,017 [.eeeeeeens et 5,813,017 |....... (341,347 ). oo eeeee foeeeeeeee s 271,352 | oeeeeinn B023 ............
YORKSHIRE WATER
SERVICES BRADFORD .. USD  3.996%/
Currency Swap ......... GIB5T*AA2 ......ccvvnnn [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2014 |. 10/30/2029 |........eovvvven founnnn 31,439,640 |(GBP  3.54%)  [ooeviiviiinnniins e [ 191,709 |...... 8,479,138 [.eeveeeeens [ 8,479,138 |....... [ICTAR[0:5) A EPRRUPTORR AP . 395,806 | .......... B023 ............
YORKSHIRE WATER
SERVICES BRADFORD .. USD  3.996%/
Currency Swap ......... GIB5T*AA2 .....ceernnenn [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2014 |. 10/30/2029 |.....cvvvuevvvee foumnnnns 486,180 [(GBP  3.54%)  |ovvuueeeemmrnnnes [oeeemmmmeeeeennnn foreeeeeeens 2,965 |.conennnn 11121 | [ 131,121 |.......... (7,700)] e eeeemms foeeeemmeeeeee e s 6,121 .ooeeeenns B023 ............
HALLETT HILL NO 2 PTY ..USD  3.863%/
Currency Swap ......... LTD Q4436#ABO ......... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/17/2015 |. 06/27/2027 |....cevvvuveeee Jounnnnns 839,651 |(AUD  4.876%) [.oeeeevvuereeeenn [ormmeeeeemmnniaes foeeennnnns (1,735)......... VRN [ N 84,013 |........... 9,878 [ eeeeeeeeeeeee Jeme e foe e [ 8,391 ..o B023 ............
HALLETT HILL NO 2 PTY ..USD  3.863%/
Currency Swap ......... LTD Q4436#ABO ......... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/17/2015 |. 06/27/2027 |...evvvuvveeenn foaees 2,798,835 |(AUD  4.876%) [.ooeeeeeernnieees Jemmneeeeeeein o (5,784)......... VNV R T 280,043 |.......... 32,91 | oo e e 27,969 | ...ccee B023 ............
HALLETT HILL NO 2 PTY ..USD  3.863%/
Currency Swap ......... LTD Q4436#ABO ......... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/17/2015 |. 06/27/2027 |...evvvuvvveenn feeens 4,254,230 |(AUD  4.876%) [.oeeeeeeeennieees |emmneeeeeeenn o (8,792)......... 425,665 | ..ovvnneees forreenns 425,665 |.......... 50,024 |.eeveeeeeeennn oo e e 2513 . B023 ............
HALLETT HILL NO 2 PTY ..USD  3.863%/
Currency Swap ......... LTD 04436#ABO ......... Dl e Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/17/2015 |. 06/27/2027 |....cevvveeeeee Jovnnunnaes 279,884 |(AUD  4.876%) |..evevrnsrrerrnnn fooneaeeennniinaes forininnas (578)]-.cceenne 28,004 | .o o 28,004 |........... 3,201 |oeeeeieeeriies foeeeemmiineeeenes fereien s foeeeneennns 2,797 oo B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
COMPAGNIE DES LEVURES
LESAFFRE SA F2000#AE6 L USD 417w
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/16/2018 |. 09/27/2033 |...evvvuuvvveenn founnes 3,684,300 [(EUR  1.96%)  |eeeeemnrreermmnnn fooeeeemmniieeeees Joeniees 44,755 |......... 648,905 | ..eovvnees forreenns 648,905 |....... (135,460)[.. o eeeeeenmeeee Joeemmmmeeeeemnnnn foereeeeeeriieeeee Jeeeeins 58,983 | .......... B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA F2000#AE6 . USD 417w
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/16/2018 |. 09/27/2033 |.......eeuvvvnr fovnnnns 1,228,100 (ER  1.96%)  [ooovevveernnnnnns Jeveeiieeeceiiens [ 14,918 .......... 216,302 [.eeveneens o 216,302 |......... (TR X)) O RN T R, 19,661 .......... B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA F2000#AE6 L USD 417w
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/16/2018 |. 09/27/2033 |.....cevvuvveee |ounnnnn 6,140,500 [(EUR  1.96%)  [ceeeeeeemmmnnees Joeemmmeeeeeenenn foreeeeeens 74,59 |...... 1,081,508 | ..covvvennn fennnnn 1,081,508 |....... (225,766)[. e e eeeeennneee Jeeemmmmeeeeeennnn freeeeeeeeriiinenes Joeeeinns 98,306 [ ...oeennnn B023 ............
COMPAGNIE DES LEVURES
LESAFFRE SA F2000#AE6 . USD 417w
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/16/2018 |. 09/27/2033 |.......eeuvvvnr fovnnnns 8,596,700 [(EUR  1.96%) |oeevvvenvvvvrnnnn feoneerrevnnnnnnnes fovvnnnnns 104,429 |...... 1,514,112 .o | 1,514,112 ]....... [C1CNZK)) R U RPN R 137,628 | .......... B023 ............
PEEL PORT PP FINANCE .. USD  4.435%/
Currency Swap ......... UNLIMITED G6970*AM8 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2018 |. 09/17/2028 |.......eevvvvvnn founnnnns 5,659,720 |(GBP  2.92%)  [cooviiiiirinnnnns Jerenieeeeiiieen [ 44,980 |......... 673,367 [.eeeeeeenns |oernnnnnd 673,367 |....... [QENVERD) R [P RPN RN 64,667 | .......... B023 ............
PEEL PORT PP FINANCE .. USD  4.435%/
Currency Swap ......... UNLIMITED G6970*AM8 . |D1 ............ Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 08/08/2018 |.09/17/2028 |........euvvvvvr founnnnnnns 643,150 |(GBP  2.92%)  [.oeveevvnniiiiinn [reneeeeeeiiiies [ 5111 [ 76,519 [ceveeeeees [ 76,519 |......... (15,464)[...ccovvvvnnnines e [ e 7,348 | oo B023 ............
PEEL PORT PP FINANCE .. USD  4.435%/
Currency Swap ......... UNLIMITED G6970*AM8 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/08/2018 |.09/17/2028 |........ecvvvven founnnn 11,319,440 [(GBP  2.92%)  |ovvvvvnnvevvinnnns foovrevviiiieecis o 89,959 |...... 1,346,733 [.evneeeeis | 1,346,733 |....... (2225 (7)) R EUN R R 129,333 | ..ooee B023 ............
PEEL PORT PP FINANCE LUSD  4.4325%/
Currency Swap ......... UNLIMITED G6970*AN6 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2018 |. 09/17/2028 |........evvvvvnn feunnnnns 2,829,860 [(GBP  2.92%) |eevvvenvivvinnnnn fooveeiiiiiiiiiens Jevnis 2,454 1......... 336,356 |.oeeeennnnn [ernennns 336,356 |........ [(G5: 1)) R [N RPN RN 32,333 e B023 ............
PEEL PORT PP FINANCE LUSD  4.4325%/
Currency Swap ......... UNLIMITED G6970*AN6 . |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 08/08/2018 |.09/17/2028 |........evvvvvr founnnnnnns 385,890 |(GBP  2.92%) [..eveevvrniiiiins [reeeeeeeeiiiies [ 3,062 |.......... 45,867 [.eeveneeens o 45,867 |.......... [T PO KR IR 4,409 .......... B023 ............
PEEL PORT PP FINANCE LUSD  4.4325%/
Currency Swap ......... UNLIMITED G6970*AN6 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2018 |. 09/17/2028 |........evvvvvnn founnnnns 5,659,720 |(GBP  2.92%)  [cooviiiiiiininnns Jerniieeeeeiiien [ 44,909 |......... 672,712 [eeeeeiis | 672,712 ....... [QECSNVNE:)) RPN [P RPN RN 64,667 | .......... B023 ............
.. USD  4.375%/
Currency Swap ......... AMETEK INC 031100N*7 |D1 ............ Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTDBPU41 | 11/28/2018 |. 12/13/2027 |....evvvvvvvvinn fonnnnns 5,641,500 [(ELR  1.71%)  |oeevvvevrrvinnnnn [ o T8 |......... 515,011 [.eeeeeeeees o 515,011 |....... [QECEI 1)) AR EURRR R R, 59,554 | .......... B023 ............
.. USD  4.375%/
Currency Swap ......... AMETEK INC 031100N*7 |D1 ............ Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 11/28/2018 |. 12/13/2027 |......evvvvvven founnnn 10,154,700 J(ER  1.71%)  [ooeeriiiiininnnns v [ 138,826 |......... 927,019 [ .evveneeees o 927,019 |....... [ReISIS TR TE)) R RN PP TN 107,197 | oo B023 ............
SOUTH EAST WATER ... USD  4.67%/
Currency Swap ......... LIMITED G8279@AB4 .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/26/2019 |. 09/16/2042 |......evvvvvvrnn fonnnnns 3,951,000 [(GBP  3.22%)  |eevvvnnrvvvrnnnnn fooereeiiiiiiieees Jovnis 31,829 |...... 1,041,521 [.eeeeeecnis | 1,041,521 |........ [QLCHCC)) F [ RPN RN 86,624 .......... B023 ............
SOUTH EAST WATER ... USD  4.67%/
Currency Swap ......... LIMITED G8279@AB4 .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/26/2019 |. 09/16/2042 |......evvvvvvrnn fonnnns 5,926,500 |(GBP  3.22%)  [coovieiiirinnninns Jevneieeieiiiinn [ 47,743 |...... 1,562,282 [..eeeeenns | 1,562,282 |......... (2R LT.)) FOP RPN R RN 129,936 | .......... B023 ............
SOUTH EAST WATER ... USD  4.67%/
Currency Swap ......... LIMITED G8279@AB4 .... |D1 ... Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/26/2019 |.09/16/2042 |.......eeuvvvven fovnnnn 22,389,000 [(GBP  3.22%)  |..eeevvvnnvrvrrnnn froneeeeeinniiinnes fovvnnnnns 180,363 |...... 5,901,954 |..coovnnnnn |ennnnn 5,901,954 |......... [CCRI01°)) R EAPRRRUURRN AR R 490,868 | .......... B023 ............
SOUTH EAST WATER ... USD  4.67%/
Currency Swap ......... LIMITED G8279@AB4 .... |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 02/26/2019 |.09/16/2042 |........euvvvvrr |ounnnns 1,317,000 |(GBP  3.22%)  [ooovevvverrnnnnns Jevenieeiceiiees [ 10,610 |......... 347,174 | ...
MIRVAC GROUP FINANCE .. USD  4.205%/
Currency Swap ......... LIMITED Q6235#AW2 .... |D1 .....eeeeeee Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/12/2019 |.09/18/2032 |.......evvvvver fouvnnnnnns 354,150 |(AUD  4.19%)  [oeriiiiiniinnns foereeiieeeeeiens oo 42 .......... 43,443
MIRVAC GROUP FINANCE .. USD  4.205%/
Currency Swap ......... LIMITED Q6235%AW2 .... .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/12/2019 |. 09/18/2032 |.... v foeeeenn.. 495,810 |(AUD  4.19%)
MIRVAC GROUP FINANCE .. USD  4.205%/
Currency Swap ......... LIMITED Q6235#AW2 .... |D1 .....eeeeeee Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/12/2019 |.09/18/2032 |.....evvvvvvvrnn founnnnns 2,337,390 |(AUD  4.19%)  [oovreviinnnniinns Jeeneeeeeiiiie forriiinnnns 3,245 |......... 286,724
MIRVAC GROUP FINANCE .. USD  4.205%/
Currency Swap ......... LIMITED Q6235#AW2 .... .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/12/2019 |. 09/18/2032 |.... coo |eeeee. 141,660 |(AUD - 4.19%) LG 17,377
MIRVAC GROUP FINANCE .. USD  4.205%/
Currency Swap ......... LIMITED Q6235#AW2 .... |D1 .....eeeeeee Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 03/12/2019 |.09/18/2032 |........evvvvenr |ounnnnn 3,683,160 [(AUD  4.19%)  |oevevvenvririinnnn foorereiiiiiieeees o 5,113 ... 451,807 [.evneeeeens | 451,807 |........... R R IR RPN RN 55,941 ..o B023 ............
NORTHERN GAS NETWORKS LUSD  4.0225%/
Currency Swap ......... LTD G6655@ACO ......... .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 05/22/2019 |. 06/26/2039 |.... T 6,963,000 (GBP  2.71%)  [ovunviviirnnnnnns foevevnnneneeennns oo 44,672 ). 1,309,231 [.eeeeeeeeis | 1,309,231 [oeeeen(24,025))ccvveeiiieini foeeeeiiis e [l 139,260 | B023
NORTHERN GAS NETWORKS LUSD  4.0225%/
Currency Swap ......... LTD G6655€ACO ......... [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 05/22/2019 |. 06/26/2039 |........eevvvnr founnnns 1,899,000 |(GBP  2.71%)  [ooovevviirnnninns Jeveiieeiceiines [ 12,183 |......... 357,063 [ .eevvnneens o 357,063 |.......... ({75557 PO KRR U R, 37,980 [ .eevnnnnnn B023 ............
NORTHERN GAS NETWORKS LUSD  4.0225%/
Currency Swap ......... LTD G6655€ACO ......... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 05/22/2019 |. 06/26/2039 |........evvvvvr founnnnnnns 633,000 [(GBP  2.71%)  |euvrunvrvrrnrnnnns foorevmnnnieeeeinns foonninienns 4,061 1......... 119,021 | oo [ 119,021 |.......... [V 1:75) R AR KRR R 12,660 | .......... B023 ............
PEEL PORTS PP FINANCE LUSD  3.7225%/
Currency Swap ......... LIMITED G6970*AP1 .... |D1 ...evvnneens Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 05/23/2019 |.01/16/2030 |.......eevvvvenr founnnns 7,451,700 [(GBP  2.54%)  |oeeevrenvivvrnnnnn fooveeiiiiiiecens e 41,983 |......... FLERCK T [ 749,463 |....... [QESTR (R FUPIR IR RPN RN 95,380 [ ..evnnnnnn B023 ............
PEEL PORTS PP FINANCE LUSD  3.7225%/
Currency Swap ......... LIMITED G6970*AP1 ... |D1 ...inens Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/23/2019 |.01/16/2030 |.......covvvveen fouunnnns 8,209,500 [(GBP  2.54%) |iieeiiriiiiinnnn fooviiiiiiiiiiiiins o 46,252 |......... 825,679 .. s 825,679 |....... (148,906)]...eevvvnniiiinns fooeenieiiniinnnns fovvivvniniiiinnns [ 105,080 ] .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
PEEL PORTS PP FINANCE LUSD  3.7225%/
Currency Swap ......... LIMITED G6970*AP1 .... |D1 ...evvnnnens Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 05/23/2019 |.01/16/2030 |........evvveer founnnns 3,789,000 [(GBP  2.54%)  |eevvrenvirvinnnnn foovreiiiiiiiiiens fonins 21,347 .o 381,083 | ... 381,083 [........ (G5 I72C) ) R IR RN RN 48,499
PEEL PORTS PP FINANCE LUSD  3.7225%/
Currency Swap ......... LIMITED G6970*AP1 .... |D1 ..eevvnnnens Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 05/23/2019 |.01/16/2030 |.......eeuvvvver founnnn 11,998,500 |(GBP  2.54%)  [ovvvvvivnnnnnns Jooveneeeicciiens [ 67,600 |...... 1,206,762 | .ceevvennnn fennnn 1,206,762 |....... (VAVA°X 7)) U R AR R (X 174 N I B023 ............
BRUKER CORPORAT [ON ..USD  3.358%/
Currency Swap ......... 116794866 ... . | Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 11/25/2019 |. 12/11/2029 |.... P U 2,805,611 [(CHF  1.01%) |.. (345,615)| ... (345,615)|....... (169, 949)|. .(B023 ...
BRUKER CORPOR ..USD  3.358%/
Currency Swap ......... 116794BG6 .............. [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 11/26/2019 |. 12/11/2029 |.......evvvvvven fovnnnn 44,288,577 [(CHF  1.01%)  [oovvevvniiiiiinnn feeeeeeeeiiniieees fovvennnns 497,229 |..... (5,455,775)] «eevvvnnnnn fennnn (5,455,775)|..... [2<1: 7200 (<1C)) FRPR [N RPN RN ¢ 1 I B023 ............
.USD  3.0765%/
Currency Swap ......... SEGRO PLC G7996#AJ9 . . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |.07/17/2020 |. 12/17/2040 |.... PR U 4,282,500 |(EUR  1.83%) ...333,715]... ....333,715 ... (150,665)[. .(B023 ...
.USD  3.0765%/
Currency Swap ......... SEGRO PLC G7996#AJ9 . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 07/17/2020 |. 12/17/2040 |....evvvnvvvvenn fonnnnns 1,427,500 [(EUR  1.83%)  |evvvenvevirrnnnns foovevnneieeicinns fooeniiienns 9,468 |......... 111,238 | oo [ 11,238 |......... (50,222)).cvvvnniiniinnnnns fooveeviiiieccees e e 29,841 |l B023 ............
.USD  3.0765%/
Currency Swap ......... SEGRO PLC G7996#AJ9 . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |.07/17/2020 |. 12/17/2040 |.... T 6,566,500 [(ELR  1.83%) ..511,697 | e 511,697 [l (LR IN1Z00)) U EURPRORR AT R I 1 00.!: J I B023 ...
LINAMAR CORPORAT ION ..USD 2.778%/
Currency Swap ......... 53278LBE5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |.....cevveevvins Jovnnnns 3,861,000 |(EUR  1.37%)  [oeviviiinnnnins foevenieeeeccinens [ 28,629 |......... 325,752 | eeeeeeennnn fernenns 325,752 |....... [REZI1S)) R TR RPN R, 53,201 ...cce B023 ............
LINAMAR CORPORAT ION ..USD 2.778%/
Currency Swap ......... 53278LBE5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |.....cevvvevvins |ovnnnns 4,797,000 |(EIR  1.37%)  [oeeerriiinnnnnns foevenieeeeeinnns [ 35,569 |......... 404,723 | cevneeeees o 404,723 |....... (G ISR 70 PO R TR T, 66,008 | .......... B023 ............
LINAMAR CORPORAT ION ..USD 2.778%/
Currency Swap ......... 53278LBE5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |.....cevveevvens Jovnnnns 3,861,000 |(EIR  1.37%)  [oeevieviinnnnins foevennneeeceiiens [ 28,629 |......... 325,752 | eeeeeeennnn fernenns 325,752 |....... [REZIE(S)) R TR RPN R, 53,201 ...cee B023 ............
LINAMAR CORPORAT ION ..USD 2.778%/
Currency Swap ......... 53278LBE5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |.....cevveeiins fovnnnns 6,201,000 |(EIR  1.37%)  [oeereiiinnninins foevennneeeccinens [ 45,980 |......... 523,178 | .evveeees o 523,178 |....... [ALTA ) SR ERURRR RN R, 85,444 .......... B023 ............
BRUSSELS AIRPORT ..USD  4.666%/
Currency Swap ......... COMPANY NV B1401#AJ6  |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/13/2020 |. 12/08/2040 |......euvvvvvvnn founnnnns 5,084,750 [(EUR  2.94%)  |oeevvvevivvinnnns foorrriiiieiiiens o 50,355 |.......... 857,319 | .eeveeeens o 857,319 |....... [USTReN 1)) R EPRURR RO R 106,218 | .......... B023 ............
BRUSSELS AIRPORT ..USD  4.666%/
Currency Swap ......... COMPANY NV B1401#AJ6  |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 11/13/2020 |. 12/08/2040 |........eevvvenr |ounnnns 7,095,000 [(EUR  2.94%)  |oeevvvenvivrinnnnn fooeeeiiiiieiens o 70,263 |...... 1,196,259 [..oveeeeens | 1,196,259 |....... (2708 7.3 A EORUPTORR AP . 148,211 oo B023 ............
UK POWER NETWORKS
SERVICES HOLDING .USD  3.6735%/
Currency Swap ......... GI160@AC2 .......ceen..n [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 05/06/2021 |. 11/02/2041 |...ccevvveeeveee Jounnnnn 4,861,850 [(GBP  2.664%) |...eeeeeeeennnees foeemmmneeeeeenenn foeeeeeeens 30,163 |...... 1,152,991 [.oeeeieiis | 1,152,991 |.......... (8,981 eeeeeeeeeeeeen foemeeeeemnnees foeeeere e feeeeeees 104,151 oo B023 ............
UK POWER NETWORKS
SERVICES HOLDING .USD  3.6735%/
Currency Swap ......... GI160@AC2 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/06/2021 |. 11/02/2041 |...evvvvnnvvnnn fonnnnnnd 9,723,700 [(GBP  2.664%) |..eevvunvvvvrnnnnn fooveeeiniiiiiiins o 60,326 |...... 2,305,982 | ..cevvnnnnn feunnnn 2,305,982 |......... [RAR°L5K)) S AP AR . 208,302 | ..eevnnnnn B023 ............
UK POWER NETWORKS
SERVICES HOLDING .USD  3.6735%/
Currency Swap ......... GI160@AC2 ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/06/2021 |. 11/02/2041 R AU 16,669,200 |(GBP  2.664%) ... 103,417 |...... 3,953,112 | .eevvviins feeenn 3,953,112 |.........(30,793)|. .[B023 ...
UK POWER NETU
SERVICES HOLDING .USD  3.6735%/
Currency Swap ......... GI160@AC2 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 05/06/2021 |. 11/02/2041 |......cvvvvvins Jounnnns 1,389,100 |(GBP  2.664%) [..ovvvevvvnnvvenes Jovneneeeeiiiiins forvvinnnnns 8,618 1......... 329,426 | .oeeeennenn [ 329,426 |.......... (/2515157 AR AR KRR R 29,757 | weeeeenan B023 ............
BREEDON HOLDINGS LTD .. USD  2.946%/
Currency Swap ......... G1320%AF1 ......eeeeeeee [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvenvvnne fovvnnnnnns 598,350 [(EUR  1.33%)  [ooevrvvirrnnnnns Joovvvnieeeeeinns oo, 5,150 [euunnnnnnn 72,001 [oeeeeeeees o 72,001 |......... [ 2.7 FO KU R R, 8,587 wevrnnnnns B023 ............
BREEDON HOLDINGS LTD .. USD  2.946%/
Currency Swap ......... G1320%AF1 ......eeneneen [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvnnvivns fovvnnnnnns 598,350 [(EUR  1.33%)  [oeevrrriirnnnnns Joovenninieeeeeinns oo 5,150 [euunnnnnnn 72,001 [oeeeeeeees o 72,001 |......... [ 2.7 FO KU R R, 8,587 cevvnnnnns B023 ............
BREEDON HOLDINGS LTD .. USD  2.946%/
Currency Swap ......... G1320%AF1 ......eeeeeeee [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvenvvvns fovnnnnnnns 598,350 [(EUR  1.33%)  [oooeerverirnnnnns Joevrnnineeeeiines oo 5,150 [euennnnnnn 72,001 [oeeeeeeees o 72,001 |......... [ 2.7 O RN R R, 8,587 cevvnnnnns B023 ............
BREEDON HOLDINGS LTD .. USD  2.946%/
Currency Swap ......... G1320%AF1 ......eeneneen [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/23/2021 |. 09/23/2031 |...eevvvnnvvvrnn fonnns 1,795,050 [(EUR  1.33%)  |oeevvenvvvvivnnnns foorevvinieeis o 15,449 (......... PALCNVVZN R R 216,004 |......... ({35 | O KON R R, 25,761 [ coeeeennns B023 ............
BREEDON HOLDINGS LTD .. USD  2.946%/
Currency Swap ......... G1320%AF1 ......eeeeeeee [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvenvvvns fovnnnnnnns 598,350 [(EUR  1.33%)  [oeevivvirrnnnnns Joovevniieeeecinns oo 5,150 [euennnnnnn 72,001 [.eveeneeees [ 72,001 .. (21,442) .[B023 ............
BREEDON HOLDINGS LTD .. USD  2.946%/
Currency Swap ......... G1320%AF1 ......eeneneen [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvunvvnns fouvnnnnnns 598,350 [(EUR  1.33%)  [oeevrrriirnnnnns Joovenninieeeeeinns oo 5,150 [euunnnnnnn 72,001 [oeeeeeeees o 72,001 |......... (21,442)). v fooeeeii e o 8,587 B023 ............
FUTBOL CLUB BARCELON .USD  3.6675%/
Currency Swap ......... ES444#AJ3 ... . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 P 1,308,922 [(ELR  2.07%) .... 146,090 |......... (49,249)[. .(B023 ...
FUTBOL CLUB B .USD  3.6675%/
Currency Swap ......... ES444#AJ3 ....oeenee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 |...eevvuvnvvvins founnnnns 3,272,306 |(ER  2.07%)  [ooorevveirnnnnnns Jevnniieeiceiines [ 28,509 |......... 365,225 | .oeeeeinnnn [ 365,225 |....... [QVXTRV) R R RRTI Ry A1 7. I, B023 ............
FUTBOL CLUB BARCELON .USD  3.6675%/
Currency Swap ......... ES444#AJ3 ... . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 P O 3,272,306 |(ER  2.07%) ...365,225 |... ....365,225 |....... (123,123)|. .(B023 ...
FUTBOL CLUB B .USD  3.6675%/
Currency Swap ......... ES444#AJ3 ....oennnnnnn. Dl e Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 |....cevvvvvvvins fonnnns 3,272,306 J(ER  2.07%)  [ooovivvivrvnnnnns Jovvvnnnnnneiiinnnn fooniininns 28,509 |......... 365,225 |..oeeennenn |t 365,225 |....... (128, 128)]ceeviivvnnnnns foevvviiieneciines oo vt 47,024 | .........l B023 ............
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
FUTBOL CLUB BARCELONA .USD  3.6675%/
Currency Swap ......... ES444#AJ3 ....oeenee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/04/2021 |. 10/01/2031 |...eevvvnvivvins fonnnnns 1,308,922 [(ER  2.07%)  |oeevvenvrvrevnnnns foovrevinieeeiens e 11,404 |......... 146,090 |... 146,090 |......... [ECT2 1)) O KRR R R, 18,810
FUTBOL CLUB BARCELONA .USD  3.6675%/
Currency Swap ......... ES444#AJ3 ....oeeneee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/04/2021 |. 10/01/2031 |...eevvvnnvvvinn fonnnnns 1,308,922 [(ER  2.07%)  |oeevvenvvvrvennnns foovrvviniieecens o 11,404 |......... 146,000 |.ooeeveennn fernenns 146,090 |......... [EE T2t )) R KRR R R, 18,810 | ... B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.6965%/
Currency Swap ......... G6164#AG3 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/29/2021 |. 12/16/2032 |...cevvvveeeeee fovnnnnnns 344,125(GBP  2.97%)  [oeueeeeeeernniees Joeemmnneeeeeeenen feeeeeeeees 1,583 [.......... 57,427 | eovvvveinn feeneens 57,427 |....n..... (8,987 eeeeeeeeeeeee Jemeeeeeeenes foeeeeeeeeeees [ 5,295 | ..o B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.6965%/
Currency Swap ......... G6164#AG3 ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/29/2021 |. 12/16/2032 |.... P U 1,376,500 |(GBP  2.97%) .(B023 ...

MITIE TREASUR
MANAGEMENT LTD .USD  3.6965%/

Currency Swap ......... G6164#AGS .............. 1) O Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDBPU41 |. 10/20/2021 |. 12/16/2082 |.....vevveeeenns |oennnins 2,064,750 |(GBP  2.97%)  [oeeeeeeeiiiiiiies [ [ 9,497 |......... 344,559 [ ..o [ 344,559 |......... (28,924)].cciiiiieiee e e e 31,772 s B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.6965%/

Currency Swap ......... G6164#AG3 .............. 1) R Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 10/29/2021 |. 12/16/2032 |..ccevvvvvieeias |oeeennnns 344,125 |(GBP  2.97%)  [eveveeriiiiiines e [ 1,583 | 57,827 [ e | 57,427 |.......... [ER1: 70 PP R A PTPRA RN 5,205 eeeenn B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.7975%/

Currency Swap ......... G6164#AHT .............. D1 el Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDS8PU41 . 10/20/2021 |. 12/16/2084 |......eeeeeeees |oeennnns 344,125 |(GBP  3%)  feeeeeeeeiieee [ [, 1,708 |.......... [SCNUCIVE IR R 63,060 |.......... (2,795) . [ e 5828 ...ceen B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.7975%/

Currency Swap ......... G61647AHT .............. 1) R Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 10/29/2021 |. 12/16/2034 |......evvvveeess |oennne 1,376,500 [(GBP  3%)  |oeeeeirieiieniis e foviiiens 6,833 |......... 252,238 |.veeeeeann [ 252,238 |........ [ V£:)) PO RO AP AR 23,310 | eeeennn B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.7975%/

Currency Swap ......... G6164#AHT .............. 1) O Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 10/20/2021 |. 12/16/2034 |.......ooeeeeens |oennnns 2,064,750 |(GBP  3%)  feeeeeeeeiiiiins e 10,250 |......... 378,357 [ e | 378,357 |........ (18, 767)]-evveeeeeeeiins foennieeeeeeies feieeeeeiin fes 34,966 | .......... B023 ............
MITIE TREASURY
MANAGEMENT LTD .USD  3.7975%/

Currency Swap ......... G61647AHT .............. 1) R Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 10/29/2021 |. 12/16/2034 |...cevvvvieeiss |oeeinnnns 344125 (GBP  3h) [ [ [ 1,708 |.......... 63,060 |..eveeeaaan |oniinnens 63,060 |.......... L 2 PP 5,828 ..coeeenn B023 ............
VIRIDOR ENERGY GROUP .USD  3.7225%/

Currency Swap ......... LTD GI369*AAT ......... 1) R Currency..... SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 . 11/16/2021 |. 03/31/2043 |......vvvvierin e 41,180,698 |(GBP  2.9%)  [oveeereeiiiinins oo 202,602 |...... 7,053,961 |.eeeeeeeas s 7,083,961 |....... [TV T AP RO R R 915,388 | .eveeeennn B023 ............
VIRIDOR ENERGY GROUP .USD  3.7225%/

Currency Swap ......... LTD GI369*AAT ......... 1) R Currency..... SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 . 11/16/2021 |. 03/31/2043 |......evvvierins |onnne 34,671,491[(GBP  2.9%)  |oeeevvieiienniss oo oo 170,578 |...... 5,938,980 [....coounes fernns 5,938,980 |....... (25 ) O RO RPN R 770,698 [ .......... B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AB2 ......... 1) R Currency..... SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 . 03/15/2022 |.07/11/2082 |.ecevvvvvieeis |oerinnns 144,400 [(AD  4.64%)  |ooeeeiniiiineniss oo e (572)).ceiines V(17N IR R 9,002 |..evvieennnns L O P RO 21711 s B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AB2 ......... 1) R Currency..... SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 . 03/15/2022 |.07/11/2082 |.ecvvvvvieeis |evennns 722,000 [(AUD  4.84%)  |ooevveeereeiiins foeinneeeeeeiins [ (2,862)[...00vnen 85,012 [ oo 45,012 30591 [ [ e [ 10,853 | B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AB2 ......... 1) R Currency..... SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 . 03/15/2022 |.07/11/2082 |.ecevvvvvieeis |oerinnns 361,000 [(AUD  4.64%)  [ooeeeeiiiiiinenn [ | (1,430 22,506 [ [ 22,506 e 1,796 [ [ e [ 5,427 | B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AB2 ......... 1) R Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 03/15/2022 |.07/11/2082 |..ccuvvvvvnenss |oennne 3,104,600 |(AUD  4.64%)  [oveeeeeeiiiiienns o e (12,305).......... 193,550 [ ..o forerenn 193,550 [ 15,442 1 e [ [ 46,668 | e B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AB2 ......... 1) R Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDBPU41 |. 03/15/2022 . 07/11/2032 |.ceevvvvveiiinn |oennnns 1,227,400 |[(AUD  4.64%)  [.evveeeeeiiiins [ [, (4,865)[.....0000 76,520 [ceeeeeeeees [oreennnnnn 76,520 ottt 6,105 [ [eveeeeeeeeeeeeeens e [ 18,450 | e B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AB2 ......... 1) R Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 03/15/2022 |.07/11/2082 |.ecvvvvvienis |oerinnns 722,000 [(AUD  4.84%)  |oovvveereniiinn foeinieeeeeeins [ (2,862)f....0vven 85,012 oo 45,012 30891 [ [ | [ 10,853 | B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AB2 ......... 1) R Currency..... SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 . 03/15/2022 |.07/11/2082 |.ecevvvvvieeis |oerinnns 144,400 [(AD  4.64%)  |ooeeeiniinineniss oo | (572)f e 9,002 [ oo [ 9,002 | T8 e [ [ [ 217 B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD QO0006*AA4 ......... 1) R Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 03/15/2022 |.07/11/2082 |.ecvvvvvienis |oerinnns 288,800 [(AUD  4.64%)  [oeeeeiiiiiiiienn [ [ (1,145), -|B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AA4 ......... 1) R Currency..... SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 . 03/15/2022 |.07/11/2082 |..ccuvvvvinenss foennne 1,010,800 |(AUD  4.64%)  [coveeeeeiiiiiiens o [ (4,006))..........63,016 [ .....oovnnn [ooeeeeeenn83,016 [ounnnnnnnnn 5,028 | [ s e 15,194 | il B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AA4 ......... .... [Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41  [. 03/15/2022 |.07/11/2032 |.... oo |-eeeeennn 505,400 |(AD  4.64%) .. .(2,003)]... -|B023 ...
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AA4 ......... 1) Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDBPU41 | 03/15/2022 |.07/11/2032 |.eevvvviiiiins |oennnins 4,693,000 |(AUD  4.64%)  [oeeeeeeiiiiiiiins o [ (18,601)).........202,576 | ..evvunnnnn |oeeennnn 292,576 |.......... 23,343 | e Lo [ 70,545 | oennnnnn B023 ............
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD Q0006*AA4 ......... .... [Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 03/15/2022 |.07/11/2032 |.... JUTR 1,805,000 [(AUD ~ 4.64%) |.. L (7,154)]... LW 112,529 | -|B023 ...
ALS GROUP FINANCE PTY ..USD  3.607%/

Currency Swap ......... LTD QO006*AA4 ......... D1 .o Currency..... SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2082 |.....cevvvveeess Joenn. 1,010,800 |(AUD  4.64%) f...ooooeiiiinnns forneineiiiiiinn i (4,006)).......... 63,016 . e 63,016
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure
ALS GROUP FINANCE PTY ..USD  3.607%/
Currency Swap ......... LTD Q0006*AA4 ......... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |....cevvvunvvner founnnnnnns 288,800 [(AUD  4.64%)  |oeevuenviviinnnnns fooreeiiiieneeens [ (1,145)|.......... 18,005 |.oeevveennn fernnnnnn 18,005 .. RGN R AR RN AR 4,341
WAREHOUSES DE PAUN NV .. USD  4.223%/
Currency Swap ......... BI754*ACT .....eeeeee [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |......cvvvevvvns fovvnnnnnns 324,300 |(EUR  2.6%)  [oeereeiernnnnns Joevvnnineeeeeines oo 2,625 (G720 F [ PTRI RN 4,835 .ooeeeen B023 ............
WAREHOUSES DE PAUN N\ .. USD  4.223%/
Currency Swap ......... BI754*ACT ... . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |.... P RO 5,513,100 |(EUR  2.6%) . (235,906)|.
WAREHOUSES DE .. USD  4.223%/
Currency Swap ......... BI754*ACT ....ceeeei [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |......cevvvvvne fovvnnnnnns 540,500 [(EUR  2.6%)  [ooeeeeevvnnrinnens frmeeeeeiinniens foeveinnnans 4,376 s 190 ... (23,128)[.vvvvvvvnnnnnnnnns feereeeeeeeeeeeeees foeeeeeeen fo 8,088 | i B023 ............
WAREHOUSES DE PAUN N\ .. USD  4.223%/
Currency Swap ......... BI754*ACT ... . .... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |.... R 20,322,800 |(ER  2.6%) . ...164,523 (869,616)[.
WAREHOUSES DE .. USD  4.223%/
Currency Swap ......... BI754*ACT ....ceeeee [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |.......evvvvvenr |ounnnnn 1,081,000 [(ELR  2.6%)  |oeeevvnnnvenirnnnn foonereviiiiineees v 8,751 [euennnnnn 32,381 | oo [ 32,381 |.oueennns (1707515} SRR R R Rt (10 [ IR B023 ............
WAREHOUSES DE PAUN N\ .. USD  4.223%/
Currency Swap ......... BI754*ACT ... . .... |Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 04/13/2022 |. 05/18/2032 |.... .... 540,500 [(ELR  2.6%) .. . 4,376 |..........16,190 | ..ot (23128 [ s [ 8,058 | B023
ROQUETTE FRER! ..USD  4.884%/
Currency Swap ......... F7908@AB6 .............. [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/14/2022 |. 12/14/2034 |.......evvvvvven founnns 13,546,000 [(EUR  3.59%)  [ovvvvvrvnnnnnns Joovenneieecinins [ 76,980 |....... (538,374) cevvneee [ (538,374)|....... (594,566)[......ccvvvnnnins Joevennneeeeeinnns [ o 229,341 oo B023 ............
ROQUETTE FRERES SA ..USD  4.884%/
Currency Swap ......... F7908@AB6 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 06/14/2022 |. 12/14/2034 |.......evvvvver |ounnnns 1,042,000 |(EUR  3.59%)  [oovrvveennnninnns Jooneneeeeviiinns foeviiinnnns 5,922 |......... (4,4108) e o (41,413)......... [CITA(C)) U AR R RN, 17,642 ooeenees B023 ............
ROQUETTE FRERES SA ..USD  4.884%/
Currency Swap ......... F7908@AB6 .............. [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/14/2022 |. 12/14/2034 |.......evvvvvven fonnnnn 28,134,000 [(EUR  3.59%)  |.oeeevvrnvinvinnn fooneeeeernninnnes fovvennnns 159,882 |.... (1,118,161)|...ceennnn ... (1,118,161)[..... (1,234,868)[......cccvvnvrens Joovnnneneeeiinnns [ foveeenns 476,324 | .......... B023 ............
ROQUETTE FRERES SA ..USD  4.884%/
Currency Swap ......... F7908@AB6 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 06/14/2022 |. 12/14/2034 |.......oevvvvves |ounnnns 1,042,000 |(EUR  3.59%)  [oovrvveernnninnns Joonnneeeiviiinns forviiinnnns 5,922 |......... (4,4108) e o (41,413)......... [CITA(S)) R AR R RN 17,642 .oeeneees B023 ............
SPIRAX-SARCO OVERSEAS ..USD  5.575%/
Currency Swap ......... LIMITED G8357*ACO .... |D1 ..eevvnnnns Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/03/2022 |. 10/11/2029 |...eevvenvvvvinn founnnnns 3,419,150 |(ER  4.17%)  [oooveriiiiiinnnns |eveeieecceiiees [ 14,905 |....... (398,726)[ .evvvnnnes fonnnns (398,726)....... [QKINUIX)) R IR RPN RN 42,868 | .......... B023 ............
SPIRAX-SARCO OVERSEAS ..USD  5.575%/
Currency Swap ......... LIMITED G8357*ACO .... |D1 ..eevvnneens Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/03/2022 |. 10/11/2029 |...eevvennvvvinn founnnnns 3,419,150 |(ER  4.17%)  [oooveviiiiiinnnns e [ 14,905 |....... (398,726)[ .evvvnnne fonnnns (398,726)....... [QKINU0X)) R IR PPN RN 42,868 | .......... B023 ............
SPIRAX-SARCO OVERSEAS ..USD  5.575%/
Currency Swap ......... LIMITED G8357*ACO .... |D1 ..eevvnnnnns Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/03/2022 |. 10/11/2029 |......cevvnvvvns founnnnnnns 976,900 [(EUR  4.17%)  |ovvvenvrviennnnns [oovevnnnieeecinns [ 4,258 |....... (113,922)[ v o (113,922)|......... [ReECTRi51c)) R FORRUU RO RN 12,248 .......... B023 ............
ABP ACQUISITIONS UK ..USD  5.467%/
Currency Swap ......... LTD G2956@AV3 ......... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 01/19/2023 |.08/16/2040 |.......evvvvvver fouvnnnnnns 987,440 |(GBP  5.4%)  |ooevevvririiiinnn feeeeeeeeiiiieeees foevennnns (26,872).......... 16,130 | oeeeeeinens [ 16,130 |.......... 16,130 |ovevveeiiviinnnn fooeeeeii e o 20,442 | .......... B023 ............
ABP ACQUISITIONS UK ..USD  5.467%/
Currency Swap ......... LTD G2956@AV3 ......... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 01/19/2023 |.08/16/2040 |......evvvvvvrnn feunnnnns 2,221,740 |(GBP  5.4%)  [ooeieiiiiiiiiiies e [ (60,461).......... 36,292 |.eeeeiiienn [ 36,292 |.......... 36,292 |.eevveniniiinnnn foeeeeiiii e [ 45,994 | .......... B023 ............
BIDCORP FOODSERVICE TORONTO DOMINION ....USD  5.45%/
Currency Swap ......... EUROPE LTD G1267*AC3 |D1 ............ Currency..... BANK .ovvviiiiiiis PT30B789TSUIDF371261 |. 03/16/2023 |. 03/30/2028 |.......eevvvvven founnns 21,176,000 [(EUR  4.49%)  |oeevunvrrviinnnns fooreernniieeeenns fennd 694,085 |....... [(SSTRTE)) I A (956,545)|........ [(SiSTO R TE)) R AR R RN 230,843 | .......... B023 ............
BIDCORP FOODSERVICE TORONTO DOMINION .USD  5.6375%/
Currency Swap ......... EUROPE LTD G1267*AD1 |D1 ............ Currency..... BANK .ovvviiiiiiies PT30B789TSUIDF371261 |. 03/16/2023 |. 06/01/2030 |....evvunvvvvnnn fonnnns 6,882,200 |(EUR  4.75%)  [ooevreiiinnnnins foevennieeeecinnns [ 97,538 |....... (379,122)[ cevveneees [ (379,122)|....... [T V7)) R R AR R, 90,561 [ ...oeennn B023 ............
BIDCORP FOODSERVICE TORONTO DOMINION .USD  5.6375%/
Currency Swap ......... EUROPE LTD G1267*AD1 |D1 ............ Currency..... BANK .ovvviiiiiiis PT30B789TSUIDF371261 |. 03/16/2023 |.06/01/2030 |......evvuvvven fovnnns 14,293,800 [(EUR  4.75%)  |oeevvenvevvivnnnns foovreviieiieeens e 202,579 |....... (787,408)] .eeevenen |evennns (787,408)....... (787,408)]...cevvvnniviinnn feoeeeeevininees foevvviinneeeennns [ 188,087 | .......... B023 ............
SOUTH WEST WATER LTD TORONTO DOMINION .. USD  5.335%/
Currency Swap ......... G8279#AD8 .........euunn [0 IR Currency..... BANK .ovvviiiiiiies PT30B789TSUIDF371261 | 04/05/2023 |. 05/12/2035 |....evvvnvvvienn foenns 4,616,120 |(GBP  5.48%) [oeevivviivnnnins foovennieeeceiinns [ (3,599)...cuunnnn 58,296 |..eevvrnnnn fernnns 58,296 |.......... 58,296 |..evvneniiiinnnnn fooreeiiii e e 79,533 | ceeeeeen B023 ............
SOUTH WEST WATER LTD TORONTO DOMINION .. USD  5.335%/
Currency Swap ......... G8279#AD8 .........e0unn [0 IR Currency..... BANK .ovvviiiiiiis PT30B789TSUIDF371261  |. 04/05/2023 |. 05/12/2035 |......evvvvvvvrn founnns 20,710,160 [(GBP  5.48%)  |ovvvuvvvvvervnnnns [oovevvniieeeiinns forennns (16, 146)|......... 261,546 | .oovnnneens [ 261,546 |......... LR 1 R RN R R 356,822 | .......... B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TG*5 . USD  3.662%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |.03/17/2017 |.05/03/2024 |........eeevveee |ounnnns 1,075,600 |(EUR  1.27%)  [oeeeeeeeeeneeees Jemeeeeeeeeeen o 12,627 |........ [QIURT:)) IR T (10, 148)|......... (26,895)[...eeeeevneeeeee Jemmmeeeeeeenes [ o 4,940 | .......... B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TG*5 . USD  3.662%/
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |.03/17/2017 |. 05/03/2024 |........eovvver |ounnnnn 1,075,600 |(ER  1.27%)  [ooovevviiinnnnnns Joevenieecceiinns [ 12,627 |........ [QIURT::)) [T (10,148)|......... [LTCICL5)) R FRRRR R R, 4,940 | .......... B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TG*5 . USD  3.662%/
CUTTency SHap ......cc |eeveereevmmnnineieinnnennns [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |.03/17/2017 |.05/03/2024 |........eeevvvee |ounnnns 1,075,600 |(EUR  1.27%)  [ooeeeeeeenneeees Jemmeeeeeeeeen o 12,627 |........ [QIURT:)) IR T (10, 148)|......... (26,895)[...eeeeeeneeeee Jemmmeeeeeeenes [ e 4,940 | .......... B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TG*5 . USD 3.662%/
CUrrency SHap ......... |eeeeeeeeemuneeeeeennnannns [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |.03/17/2017 |. 05/03/2024 |.......eovvvvenn founnnnns 2,151,200 [(EUR  1.27%)  |oeeevvnnvireinnnnn fooereiiiieeiees o 25,254 |......... (20,295)] ceevvvnennn [ (20,295)f......... (RS TRCeN ) O RPN R R, 9,881 ..oeeennns B023 ............
..USD  3.875%/
Currency Swap ......... SEGRO PLC G7996#AB6 . |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |. 08/17/2029 |......evvvvvinn foonns 3,917,550 J(ER  2%)  foooiiiviivvinnnnns Jovveniniiniiiiinnn fornnininns 37,961 ......... 251,999 .o | 251,999 |....... (140,458)]....ceevvevvnnnns Joovvnnnnnnnieiinns oo Jovvieannns 48,525 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
..USD  3.875%/
Currency Swap ......... SEGRO PLC G7996#AB6 . |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |.08/17/2029 |........euvvvene |ounnnnn 3,078,075 [(ELR  2%)  |oeeevenrirrinnnns fooerreviiiiieeens o 29,827 | 197,999 [..eeneeenn ol 197,099 | [ [5<1510)) RPN IR IR RN 38,126
..USD  3.875%/
Currency Swap ......... SEGRO PLC G7996#AB6 . |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |.08/17/2029 |.......evvvvvven founnnn 15,300,375 [(ER  2%)  |eeeeeeriiiiinnns fooeeeiiis o 149,134 |......... 989,995 | .ooeeviinnn [ 989,995 |....... (551, 798)[.uvvvevvnninins Joevvnneeeeviiens [ [ 190,632 eeeeeel B023 ............
..USD  3.875%/
Currency Swap ......... SEGRO PLC G7996#AB6 . .... |Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |.08/17/2029 |.... [T R, 16,509,675 |(EIR  2%) verenenerneeees [ Jonnn... 159,980 |l 1,061,995 [..oeeeeens | 1,061,995 |....... (591,929)|. .(B023 ...
KINGSPAN SECURITIES ..USD  3.586%/
Currency Swap ......... LIMITED G5264#AU3 .... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/30/2017 |.01/31/2024 |.......oevvvvven fovnnnn 24,948,000 [(EUR  1.16%)  |.eeeevvrnvinrinnn fooneeeeennninnnns fovvnnnnns 312,610 |...... 2,082,928 |....counnnn feunnnn 2,082,928 |....... (532,937 cevvnnneeiinnnnn fooeeeeviiiiniccns e [ 95,737 | B023 ............
KINGSPAN SECURITIES ..USD  3.586%/
Currency Swap ......... LIMITED G5264%AU3 .... |D1 .... |Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/30/2017 |.01/31/2024 |.... T 1,188,000 [(ER  1.16%) |.. ....99,187 |... ...(25,378)[. .(B023 ...
NORTHERN GAS NETWORKS .. USD  4.282%/
Currency Swap ......... LTD G6655@AA4 ......... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/11/2018 |.01/10/2029 |....cevvnvvvvrnn founnnnns 4,629,450 |(GBP  2.84%)  [oooviviiiiniiniins e [ 35,182 |........ 668,826 [....cevvvnn |orrnnnnn 668,826 |....... (103, 115)] e eeevveiiecinn feeeeeevviieees Jvvvvnnnnnveennns foeeenn . 54,467 | o B023 ............
NORTHERN GAS NETWORKS .. USD  4.282%/
Currency Swap ......... LTD G6655@AA4 ......... . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/11/2018 |.01/10/2029 |.... P 2,645,400 |(GBP  2.84%) |.. ...382,186 |........... i 382,186 [t (58,923)] e oo [ [ 31,124 B023 ...
TRITAX BIG BOX RE .. USD  4.597%/
Currency Swap ......... PLC G9075*ABO ......... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/15/2018 |.02/28/2030 |.......eeovvvvrn founnnn 34,549,200 |(GBP  2.98%)  [ooovievirrrnnniins fevnniieeeiiiiinn [ 282,875 |...... 4,811,972 [.eeeeeeens [ 4,811,972 ....... (708, 197)].ceevvvvniieinnn foeneeeevrniieees fvvrvnnnnnneennns [ 446,181 Ll B023 ............
TRITAX BIG BOX REIT .. USD  4.597%/
Currency Swap ......... PLC G9075*ABO ......... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/15/2018 |. 02/28/2030 |......evvvrvvrnn founnnnnd 9,916,900 [(GBP  2.98%) |eevvvenvvvvrnnnnn foovrriiiiiiiiiens fevnins 81,196 |...... 1,381,214 [ | 1,381,214 ....... [COXT7E0 R IR R RO 128,070 | .......... B023 ............
... USD  2.07%/
Currency Swap ......... EVIDES NV N3136#AE2 . |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/19/2020 |.03/10/2028 |.........eovvvnr |ouvnnns 4,260,600 |(EUR  0.79%) [oevievrinnninins foovennneeeecinnns [ 28,603 |......... 328,630 [..evunneens forriinns 328,630 |....... [RAVAR:XI1)) KPR IR RPN RN 46177 | e B023 ............
... USD  2.07%/
Currency Swap ......... EVIDES NV N3136#AE2 . |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/19/2020 [. 03/10/2028 |........cvvvvvnn founnnnns 2,485,350 |(EUR  0.79%) [ooovrviiirrnnnnns Jevnnniieieeinins [ 16,685 |........ 191,701 | oot | 191,701 |......... ({3 R AR R RN 26,937 | .ooeeen B023 ............
... UsD  2.07%/
Currency Swap ......... EVIDES NV N3136#AE2 . |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/19/2020 [. 03/10/2028 |........cvvvvvnn founnnnns 3,905,550 |(EUR  0.79%)  [ooovvvviernnnnnns Jevnnnieeiceiinns [ 26,220 |......... 301,244 | eooeeei [ 301,244 |....... ([0 O KU U T, 42,39 oo B023 ............
... USD  2.07%/
Currency Swap ......... EVIDES NV N3136#AE2 . |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/19/2020 [. 03/10/2028 |........cvvvvvnn founnnnns 1,638,550 [(EUR  0.79%)  |oevvvenvvrvinnnnns fooreeiiiieeieis o 10,329 |........ 118,672 oo | 118,672 |......... [7R510) R KR U R, 16,675 | ..o B023 ............
MITIE TREASURY
MANAGEMENT LTD ..USD  3.515%/
Currency Swap ......... G6164#AFS .............. [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |....cevvvuveeee founnnnnns 344,125 ](GBP  2.84%)  [oeueeieeeeeniiiees Joeeeeneeeeeeenen feeeeeeeees 1,480 |t 52,406 | ..covvvnenn fornnns 52,406 |.......... (5,014)[eeeeeeeeeeeee e foeeeeeeeeeeee [ 317 . B023 ............
MITIE TREASURY
MANAGEMENT LTD ..USD  3.515%/
Currency Swap ......... G61B4#AFS .............. [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |.......evvnvvens |ounnnns 1,376,500 |(GBP  2.84%)  [.ovivviernnnnines Jovneeeeiiiiin [ 5,919 |......... 209,622 | ..eevvenenn [ 209,622 |......... [ZUN0:<70) AR AU R RN 18,809 | .......... B023 ............
MITIE TREASURY
MANAGEMENT LTD ..USD  3.515%/
Currency Swap ......... G6164#AF5 ... . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |.... P 2,064,750 ((GBP  2.84%) ....314,434 |.........(30,085)[. .[B023 ...
MITIE TREASUR
MANAGEMENT LTD ..USD  3.515%/
Currency Swap ......... GB1B4#AFS .............. [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |......cvvvnvvvne fouvnnnnnns 344,125](GBP  2.84%)  [oeviiiiiiinnins foeerriieeeeiines oo 1,480 | 52,406 | .oeevvennnn fernnns 52,406 |.......... [EONTY) R R R RN, 4,702 cevennnnns B023 ............
ABP ACQUISITINS WK | (Ve U 4.1%/
Currency Swap ......... LIMITED G2956@AM3 .... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/09/2014 |.07/17/2023 |.......evvvvvver founnnnn 5,730,700 [(GBP  4.08%) |eevvvunvrevrnnnnn foovrreiniiiiiiens fovnins 27,983 |...... 1,407,003 [..eeeeeeens | 1,407,093 |....... [(VA(UNCI 70! RPN I RN RN 6,184 .......... B023 ............
ABP ACQUISITINS WK | (Ve U 4.1%
Currency Swap ......... LIMITED G2956@AM3 .... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/09/2014 |.07/17/2023 |......evvevvvven founnnn 10,450,100 |(GBP  4.08%)  [ovvvvvrvvnnnnns Joovennneieecinnnn [ 51,028 |...... 2,565,876 [...oeveeens [ 2,565,876 |....... (384,048)[....cevvvrnnnens foevvnnnieeeeennns [ v 1,276 | .......... B023 ............
ABP ACQUISITINS WK | (Ve U 4.1%/
Currency Swap ......... LIMITED G2956@AM3 .... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/09/2014 |.07/17/2023 |......ovvevvven founnnn 10,450,100 |(GBP  4.08%)  [oevvvvevrnnnnns Jooveneneeicvinnns [ 51,028 |...... 2,565,876 [...oeveeens [ 2,565,876 |....... (384,048)[....cevvvvnnnens foevrnnnieeeeeinns [ s 1,276 | .......... B023 ............
ABP ACQUISITINS WK | (Ve U 4.1%
Currency Swap ......... LIMITED G2956@AM3 .... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/09/2014 |.07/17/2023 |......evvevvvven founnnn 17,023,550 [(GBP  4.08%)  |vevvvenvvvvennnnn fooveeviniiiieeens Jovnis 83,126 |...... 4,179,895 [.ovvenneens [ 4,179,895 |....... ({7770 AR KRR RPN R, 18,369 | ..evnnnnns B023 ............
ABP ACQUISITINS WK | (Ve U 4.1%/
Currency Swap ......... LIMITED G2956@AM3 .... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/09/2014 |.07/17/2023 |.......evvvvvvee |ounnnns 1,011,300 |(GBP  4.08%)  [covevvevvrnninnes Joeneneeeeviiiies foeviiinnnns 4,938 |......... 248,311 ... 248,311 |........ (37,166), .[B023 ............
ABP ACQUISITINS WK | (Ve U 4.1%/
Currency Swap ......... LIMITED G2956@AM3 .... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/09/2014 |.07/17/2023 |...eevvvnvvvvenn foonens 1,854,050 [(GBP  4.08%)  ovvvenvvvvernnnnns foorevmnnnieieinnns foonninienns 9,083 |......... 455,236 | .oeeeennnnn [ 455,236 |........ [(G1: K<) RN IR RPPPTUUPT AT () ) IO B023 ............
ARQIVA PP FINANCING ... USD  5.08%/
Currency Swap ......... PLC GOS66*AC3 ......... .... |Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.... .... 446,657 (GBP  7.028%) 101,486 |... ... 101,486 |.........(31,974)[. .(B023 ...
ARQIVA PP FINAN ... USD  5.08%/
Currency Swap ......... PLC GOS66*AC3 ......... Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.......eovvvvvnn fonnnnns 2,769,275 |(GBP  7.028%) |[...eevevvvnnvvnnns Jovneneeeriiiiins forrvinnnnns 7,410 |......... 629,211 [ .eeeeeeees o 629,211 |....... (116,405)]...eevvvnneieinnn feeeeeeviiieees fvvevnnnnnniennns [ 33,924 | Ll B023 ............
ARQIVA PP FINANCING ...USD  5.08%/
Currency Swap ......... PLC GO566*AC3 . . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.... P 2,769,275|(GBP  7.028%) ....629,211)....... (116,405)[. .(B023 ...
ARQIVA PP FINAN ... USD  5.08%/
Currency Swap ......... PLC GOS66*AC3 ......... Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.......cevvvveen fonnnns 5,002,562 |(GBP  7.028%) [......ccevvniniins Joovenniniiiiiinnn fooniiiinns 13,385 |...... 1,136,638 |....ceunnnn | 1,136,638 |....... (210,279)]...eeiiiiinnnnns foovvneineneeiines oo v, 61,283 .......... B023 ............
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
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ARQIVA PP FINANCING ... USD  5.08%/
Currency Swap ......... PLC GOS66*AC3 ......... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.......eovvvvvnn feunnnnns 5,895,876 [(GBP  7.028%) |eevvvnnvivvrvnnnn fooveeiiniiiiiiens o 15,775 ...... 1,339,610 [.evneeeeens | 1,339,610 |....... [PZY08:7:°) AR ERRUTRRR TR R, 72,226
ARQIVA PP FINANCING ... USD  5.08%/
Currency Swap ......... PLC GOS66*AC3 ......... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |........evvvvvr founnnnnnns 446,657 |(GBP  7.028%) [...eevvvvnnvirrens frunnerreniniiens foeveinnnnns 1,196 (........ 101,486 |.oeeeveenns |ovennnn 101,486 |......... (31,974) e e [ e 5,472 B023 ............
ARQIVA PP FINANCING ... USD  5.08%/
Currency Swap ......... PLC GO566*AC3 . . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |.... oo Jeeenn.... 893,315 [(GBP  7.028%) ..2,390|.........202,971 | ... 2. 202,971 |.........(63,948)[. .(B023 ...
BUUK INFRASTRUC WELLS FARGO BANK, .. USD  4.393%/
Currency Swap ......... ISSUER PLC G1745*AP6 [D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/10/2015 |. 09/24/2030 |......euvvvvvven fernnnnns 1,235,200 [(GBP  3.72%)  |ovvvurvvvvrnnnnnns foovevmnnneeiiinns i 8,388 |......... 312,208 | .eeveneens [ 312,208 |......... (19,896)[.....cevvvnnvinns Jevnnneeeeeiienns [ e 16,619 | el B023 ............
BUUK INFRASTRUCTURE .. USD  4.393%/
Currency Swap ......... ISSUER PLC G1745*AP6 | D1 . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 09/10/2015 |. 09/24/2030 |.... ....463,200|(GBP  3.72%) |.. L35 117,078 | ... L 17,078 ... (7,461)]. .(B023 ...
BUUK INFRASTRUCTURE .. USD  4.393%/
Currency Swap ......... ISSUER PLC G1745*AP6 [D1 ............ Currency..... KB1H1DSPRFMYMCUFXT09  |. 09/10/2015 |. 09/24/2030 |.......eevvvvven founnns 10,962,400 |(GBP  3.72%)  [ouvvvvvevnnnnnns foevennneeeevinnns [ 74,482 1...... 2,770,846 [ ...ouvnen fonnnns 2,770,846 |....... (176,577)].cevvvvvnniivinnn feeeeeeeeviniieees fovvvvnnnnnnieenns [ 147,495 | Ll B023 ............
ANGLIAN WATER SERVICES
FINANCING P GO369@AX4 . USD  3.373%
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 |. 04/27/2026 |......cceeeeeenn feeeeeeens 431,520 |(GBP  2.93%)  [-oeeeeennneeeeenn [remmeeeeemmnees foeeeennnnns 1,785 ... (701X R N 62,653 |......... (12,582)[- e e foeeeeee e 3,628 .......... B023 ............
ANGLIAN WATER SERVICES
FINANCING P G0369@AX4 L USD 3.373%
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 |. 04/27/2026 |.......cvvvvvvnn fonnnns 5,609,760 [(GBP  2.93%) |eeevvenrirrirnnnn foovriiiiiieieeens feenis 22,549 |......... 814,489 | ..o [ 814,489 |....... [QCKIR<ICHD) FUPRR IR RPN RN 47,164 [ .......... B023 ............
ANGLIAN WATER SERVICES
FINANCING P GO369@AX4 . USD  3.373%
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 |. 04/27/2026 |......cceeeeeenn feeeeeeens 431,520 |(GBP  2.93%)  [-oeeeeennneeeeenn [remmeeeeemmnees foeeeennnnns 1,785 ... (701X R N 62,653 |......... (12,582)[- e e foeeeeee e 3,628 .......... B023 ............
ANGLIAN WATER SERVICES
FINANCING P GO369@AX4 L USD 3.373%
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 |. 04/27/2026 |........evvvvven feunnnnns 5,753,600 [(GBP  2.93%) |oeeevrenvirvrnnnnn foovrriiniiieiiens e 23,127 |oveeennns 835,373 | .eeeeeenenn [ 835,373 |....... [QETAVET)) FRR [P RPN RN LRI - B023 ............
PORTERBROOK RAIL
FINANCE LTD G7178*AD6 . USD  3.825%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 05/25/2016 |. 07/20/2031 |...cevvvuuereaen founnnn 11,773,600 [(GBP  3.33%)  |-eeeeernnereeeenn foemeeeeemmnieaes foeeeennnns 55,666 |...... 2,382,854 |..ccovnnnnn fennnnn 2,382,854 |....... (159,383)[.. - eeeeeeeneeee Jeemmmmeeeeemmnnnn forreeeeneiieeeeen fonns 167,130 | oo B023 ............

PORTERBROOK RAIL

FINANCE LTD G7178*AD6 ..USD  3.825%/

Currency Swap ......... DT v Currency..... KB1H1DSPRFMYMCUFXTO9 . 05/25/2016 |. 07/20/2031 |..vvvvevvvrias fovnnne 11,773,600 [(GBP  3.33%)  |ovevevererrerinns foeereeenerienees oereeeens 55,666 |...... 2,382,854 [ .o [ornen 2,382,854 |....... (159,383). v veveeevrveeas [oeerenereenennes foereeeeeiennns oo 167,130 .[B023 ............
PORTERBROOK RAIL
FINANCE LTD G7178*AD6 WIELLS FARGO BANK, .. USD  3.825%

Currency Swap ......... . |currency..... NA. ... .. KBIHIDSPRFMYMCUFXTO9  |. 05/25/2016 |. 07/20/2031 I 5,886,800 [(GBP  3.33%)  |orovevrvererereres [rereneieieienens [oererennnn 27,833 | 1,191,427 | oo o 1,191,427 |..........(79,691)|. .[B023 ...
CROD) .. USD  3.303%/

Currency Swap ......... PLC 227047B*7 ......... Dl e Currency..... KB1H1DSPREMYMCUFXTO9 . 06/02/2016 |. 06/27/2026 |..v.vveveveveves overene 2,524,025 ((GBP  2.8%)  |oreverererererenns [ o 10,422 |.vee.. 380,062 |.vovevene |oraanan 380,062 |........ (71,9000 e [eveeeeeeeeeieiens oo Joreeen 21,839 | i B023 ...
CRODA INTERNAT | ONAL .. USD  3.303%/

Currency Swap ......... PLC 227047B*7 . . |currency..... KB1H1DSPRFMYMCUFXTO9 . 06/02/2016 |. 06/27/2026 |.... I 3,605,750(GBP  2.8%) |.. ...542,945 | ... ....542,945....... (101,572)|. .[B023 ...
CRODA INTERNATI . USD  3.274%/

Currency Swap ......... PLC 227047AG6 ......... Currency..... KB1H1DSPREMYMCUFXTO9 |, 06/02/2016 |. 06/27/2026 |..v.vveveveveves overen 3,910,900 |(ER  1.43%)  [ooveveveieieeeies oo e 36,606 |......... 151,439 [ v [ 151,439 |....... (107,927)] v oo oo [ 33,838 | covonee B023 ...
CRODA INTERNAT | ONAL . USD  3.274%/

Currency Swap ......... PLC 227047AG6 ......... Dl v Currency..... KB1H1DSPRFMYMCUFXTO9 |, 06/02/2016 |. 06/27/2026 |.....veveveveves |ovee. 5,587,000 (R 1.43%)  [oovevevereeieeeres oo oo 52,24 |......... 216,31 | oveveees fora 216,341 |....... (154,182)]. v v v [orerereeeeeeeens foereeeeeeens oo 48,341 | oo B023 ...

SOUTHERN WATER
SERVICES FINANCE LT
Currency Swap ......... GB2B7*AAB ...cevvvernnns [0 I Currency.....
SOUTHERN WATER
SERVICES FINANCE LT
Currency Swap ......... GB2B7*AAB ...cevneeenn [0 I Currency.....
SOUTHERN WATER
SERVICES FINANCE LT

..USD  3.346%/
KB1H1DSPRFMYMCUFXTO9  [. 06/03/2016 |. 09/01/2031 |.....evvvveerin |onne 27,025,800 [(GBP  2.78%)  [ceevesuvvrrrreninn |oeeeniiiiieeeens [ 129,927 |...... 5,176,123 |..ceeeeeee | 5,176,123 |....... (K L) T A AP R 386,433 | ..oeeenns B023 ............

.. USD  3.346%/
KB1H1DSPRFMYMCUFXTO9 (. 06/03/2016 |. 09/01/2031 |.......ceeeeeens |-nne 17,436,000 |(GBP  2.78%)  |ouvveeeeeeeniiens o e 83,824 |...... 3,330,434 |.cvniien | 3,330,434 |....... (218,268)[.eeeeeeiiieees [ [ [ 249,312 .......... B023 ............

..USD  3.346%/

Currency Swap ......... GB287*AAB .....ceeunnee 1) R Currency..... KB1H1DSPRFMYMCUFXTO9  [. 06/03/2016 |. 09/01/2031 |.....evvvveerin |onne 12,205,200 |(GBP  2.78%)  [ceeveviiuviiiinans [eeeeeeiiiieeeen [ 58,677 |...... 2,337,604 [..coeinn fennns 2,337,604 |....... (152, 788)[.eveeeeiieenas fereeeeeiiie i [ 174,518
SOUTHERN WATER
SERVICES FINANCE LT ..USD  3.346%/

Currency Swap ......... GB287*AAB .............. D1 el Currency..... KB1H1DSPRFMYMCUFXTO9  [. 06/03/2016 |. 09/01/2031 |......eeeveeees |oeenniins 871,800((GBP  2.78%)  [ceeeeeeneriieeee [eeeeeeiiieeeee [ 4,191 ......... 166,972 | eveeeeen [ 166,972 |......... (10,013 [ e 12,466 | .......... B023 ............
SIRONA DENTAL SERVICES ... USD  3.01%/

Currency Swap ......... GMBH DB286#AAS ........ D1 .o Currency..... KB1H1DSPRFMYMCUFXTO9 |. 10/05/2016 |. 10/27/2024 |........ceeee.. ... 1,903,660 [(EUR  0.98%) |.oeoveeoreeeeeees |eeeeeiiiieeeeee oo 19,408 |.......... 57,267 [ oeeeeens fovennn. 57,267 |......... (44,645). .0 e | | e 10,972 .......... B023 ............
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
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SIRONA DENTAL SERVICES WELLS FARGO BANK, ... USD  3.01%/
Currency Swap ......... GMBH D8286#AA8 ........ [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 . 10/27/2024 |.......evvvvvenn fonnnns 1,007,820 |(EUR  0.98%)  [ooovevvrervnnnnns Jeveniieecviinns [ 10,275 |.......... 30,318 [..eeeeeens ot 30,318 [ZATCR)) A RSN R R, 5,809
DH JAPAN FINANCE SA
(DANAHER CORP) WELLS FARGO BANK, ..USD  3.687%/
Currency Swap ......... L2289#AB7 ......ccvvnnnn [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 05/02/2017 |. 05/11/2082 |...cevvvuueveaen feunnnn 37,796,399 |(JPY  0.65%)  [ooeeeeeeennniiees Joeeneeeeeeeni o 596,793 |...... 6,105,491 [...eeees fonnnns 6,105,491 |...... 1,426,875 [.ooeeeeeeeeeeeen Joeeee e feeeeeeeeeeeien [ 562,876 | .......... B023 ............
DH JAPAN FINANCE SA
(DANAHER CORP) WELLS FARGO BANK, ..USD  3.687%/
Currency Swap ......... L2289#AB7 ........cevnnn [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/02/2017 |. 05/11/2032 |.....evvvuvvvnnn founnns 13,014,798 |(JPY  0.65%)  [ooevreviirnnniins v [ 205,499 |...... 2,102,362 | .ceevvennnn feunnnn 2,102,362 |......... LIeD VN PR KRR R R 193,820 [ .eeveennns B023 ............
DH JAPAN FINANCE SA
(DANAHER CORP) WELLS FARGO BANK, ..USD  3.687%/
Currency Swap ......... L2289#AB7 ......ccvvnnnn [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 05/02/2017 |. 05/11/2082 |...cevvvuueveaen fvnnnn 13,371,367 |(JPY  0.65%)  [oeeeeeennneeees |emmmeeeeeeee [ 211,130 |...... 2,159,961 | .coevveennn fennnnn 2,159,961 |......... 504,791 [eneeeeeeieees oo e e s 199,131 ...oeeeeet B023 ............
DH JAPAN FINANCE SA
(DANAHER CORP) ..USD  3.687%/
Currency Swap ......... L2289#ABT7 ... . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 05/02/2017 |. 05/11/2032 |.... ....891,425|(JPY  0.65%) |.. L 143,997 | .. e 143,097 10830853 | e [ e 13,275 | B023
APTARGROUP  IN( ..UsD 3.112%/
Currency Swap ......... 038336E#6 .............. Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 . 07/19/2023 |.....vvvvvvvvnnn foeriiinnns 571,100 [(EUR  0.98%)  |oevvervvvrrrvnnnns [oorevmnnnneeeeinns foonniiinnns 6,191 |.......... 25,801 [.eveeneees o 25,801 |........ [ A (1)) P [ R R 651 .oeeeennns B023 ............
APTARGROUP  IN( ..UsD 3112w/
Currency Swap ......... 038336E#6 .............. Currency..... KB1H1DSPRFMYMCUFXT09  |. 06/29/2017 |. 07/19/2023 |.......evvvvvven founnnn 14,277,500 [(EUR  0.98%)  [oovivvrernnninns |ovnnneeeeciiinns [ 154,763 |......... 645,017 [.eneeennns | 645,017 |....... (V21770 A EUTRRR PR R, 16,287 | .......... B023 ............
APTARGROUP IN( ..UsD 3.112%/
Currency Swap ......... 038336E#6 .............. Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 . 07/19/2023 |.....evvvvvvvnnn foenrnns 1,713,300 J(EUR  0.98%)  [ooovevvverrnnnnns feveneieeciiinns [ 18,572 |.......... TT402 [ceeeeeeees o 77,402 |......... [(EH0I0)) U FPURR R RN 1,064 oeeenens B023 ............
APTARGROUP IN( .USD  3.2636%/
Currency Swap ......... 038336F*9 .............. Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 . 07/19/2024 |........vvvvves fennnnns 1,142,200 (R 1.17%)  |eeevneneiiiinnns [ e 12,202 |..oeeneeee 54,107 [ceveeeeees [ 54,107 |......... [T /055)) R FOPRRRRRR R R, 5,865| ...oeeen B023 ............
APTARGROUP  IN( .USD  3.2636%/
Currency Swap ......... 038336F*9 .............. Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 |. 07/19/2024 |........vvvvven fennnnns 1,142,200 (R 1.17%)  |eeevneneiiiinnns [ e 12,202 ..o 54,107 [ceveeeeees [ 54,107 |......... [T 05)) R FORRRR R R, 5,865| ...oeeen B023 ............
APTARGROUP IN( .USD  3.2636%/
Currency Swap ......... 038336F*9 .............. Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 . 07/19/2024 |.......evvvvvvnn fonnnns 6,282,100 |(EIR  1.17%)  [oeeeiiiiiininnns foevenieeeceinens [ 67,108 |......... AT 1 R 297,589 |....... [REIIRTE)) A EUTRRR RPN R, 32,260 | ... B023 ............
APTARGROUP IN( .USD  3.2636%/
Currency Swap ......... 038336F*9 .............. Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/29/2017 . 07/19/2024 |........vvvvves fennnnns 5,139,900 |(ER  1.17%)  [oeorrriiiiniinnns v [ 54,907 |......... 243,482 | coeeeiiin [ 243,482 |....... [RRECTAD! P R PPN KRN 26,394 | .......... B023 ............
IMI' GROUP LIMITED .. USD  3.405%/
Currency Swap ......... G4691#AGO .......unn..n. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 . 02/21/2028 |......evvvvvvvnn fonnnns 1,791,750 J(EUR  1.53%)  [ooeveviiiinninns e [ 18,048 |.......... 200,054 [ .eevenneees o 200,054 |......... (SIS 7)) O KN R R, 19,317 [ weeeeees B023 ............
IMI' GROUP LIMITED .. USD  3.405%/
Currency Swap ......... G4691#AGO .......enn..e. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 |. 02/21/2028 |......euvvvvvnn fonnnnns 1,194,500 [(EUR  1.53%)  |oeevvenvrrvinnnnns foovevviiieecis o 12,032 |......... 133,369 [.eveneeees [ 133,369 |......... [ReLCC[01<)) R FORRUUURR RPN RN 12,878 | ..o B023 ............
IMI' GROUP LIMITED .. USD  3.405%/
Currency Swap ......... G4691#AGO .......une..n. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 |. 02/21/2028 |......euvvvvvvnn fennnnns 5,375,250 |(ER  1.53%) [ooovevviirnnnnnns Jevnniieeiceiinns [ 54,145 1........ 600,162 [..oeeeeens |oevnnnnn 600,162 |....... (G LI 70 PO R TR T, 57,951 «oooeeeie B023 ............
IMI' GROUP LIMITED .. USD  3.405%/
Currency Swap ......... G4691#AGO .......enn..n. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 |. 02/21/2028 |......euvvvvvrnn fennnnns 5,972,500 |(ER  1.53%) [oooverviirnnnnnns Jeveniieiciiinns [ 60,161 |........ 666,846 [.....ccvvnn |oernnnnn 666,846 |....... [REZR-T 0 ) R EURRR R R, 64,390 [ ..ooeennnn B023 ............
NETWORK F INANCE
COMPANY PTY LTD .. USD  4.204%/
Currency Swap ......... 065680AH4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/13/2018 |. 12/13/2028 |......eueveveenn feunnnns 9,940,280 [(AUD  4.36%)  |eeerrnnereermnnnn foreeeeenieeeeees Jerns 16,797 |...... 1,344,455 | oo fonnnns 1,344,455 |.......... 57,646 [..oeeeeeenneeeee Jemeneeeeeenn oo s 116,138 | .o B023 ............
NETWORK F INANCE
COMPANY PTY LTD .. USD  4.204%/
Currency Swap ......... 06568@AH4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 06/13/2018 [. 12/13/2028 |.......cvvvvvvnn fonnnns 1,138,200 |(AUD  4.36%)  [-ooevveevnnninnes Jooneneeeeiiiie foeveiinnnns 1,928 (......... 163,945 | oo [ 153,945 |........en [0 PR NP RPN RN 13,208 [ .oeennnens B023 ............
NETWORK F INANCE
COMPANY PTY LTD .. USD  4.204%/
Currency Swap ......... 065680AH4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 06/13/2018 |. 12/13/2028 |.......euvveeen feunnnn 14,417,200 [(AUD  4.36%)  [oeeeeeemmnninees Joemmmmeeeeeeenen o 24,362 |...... 1,949,972 | .ooveeeen fonnnns 1,949,972 |.......... 83,609 [..eeeeeennieeee Jeemmmieeeeeemnen foeeeeeeereees s 168,445 | .......... B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TH*4 L USD  4.135%/
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 08/31/2018 |. 11/01/2023 |....cvvvvvviins fonnnnns 4,323,333[(GBP  2.53%) |oeevrunrrrrirnnnns fooreeiiiiiieeiens e 35,881 |........ 107,603 |.oeeeeeenen | 107,603 |....... [0 TS) R EURRR R R, 12,599 | ....oeeees B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TH@2 USD  4.2775%/
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/31/2018 |. 11/01/2025 |..eevvveeeveenn fenns 1,729,333 |(GBP  2.76%)  [-eeeeeevnneeeeeenn foummeeeeeemniiees foeeennnnns 13,639 |......... 124,286 [.eovvneeees foeneenns 124,286 |........ (B7,665)]cvevvneeeermnnn foeeeeeemmeieeeee e [ 18,234 | ..ot B023 ............
SENSIENT TECHNOLOGIES
CORPORATION 81725TH@2 USD  4.2775%/
CUrrency SHap ......... |eeeeeeeeemuneeeeeennnannns [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/31/2018 [. 11/01/2025 |...evvvnnvivinnn fonnnns 1,297,000 |(GBP  2.76%)  [coovevvvvrvnnnnnns Jevvninieeiceiinns [ 10,229 |.......... 93,215 | eeeeeiiis [ 93,215 |ouueennn [(IUAYZE®)) R AR R R, 9,925 | .o B023 ............
TENNET HOLDING BV .USD  4.3005%/
Currency Swap ......... N8505#AB0 .............. Dl e Currency..... KB1H1DSPRFMYMCUFXT09 |. 10/24/2018 |. 01/24/2031 |.......evvvvvee ovnnns 26,220,000 [(EUR  1.83%) [..eeeeveniivrinnn fooneeerrinnnnnnnns fovvennnns 330,561 )...... 3,420,882 ]........... | 3,420,882 |..... (1,072, 117)] e eevveiiiinnns oo i oo 360,831 .......... B023 ............
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TENNET HOLDING BV WELLS FARGO BANK, .USD  4.3005%/
Currency Swap ......... N8505#AB0 ..........eunn [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 10/24/2018 |. 01/24/2031 |....ovvvvvvvinnn foenns 9,120,000 |(EUR  1.83%)  [eeveenivvirrnnnnns foorervninieeeeins fornens 114,978 |...... 1,189,872 | .ceeeeiie [ 1,189,872 |....... [ReTA TV 1)) A EPRUPTOR AP . 125,506
TRITAX BIG BOX REIT .. USD  4.494%/
Currency Swap ......... PLC GI075%AA2 ......... [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 11/15/2018 |. 02/28/2028 |.........cvvvven founnns 65,899,400 [(GBP  2.86%) |...cevvvnnvrvrrnnn fooneerreinnininnns fovvennnns 554,730 |...... 7,295,868 ... fonnnnn 7,295,868 |..... (1,763, 771)]ceevvneevvennnn [ i o 711,934 | ........el B023 ............
TRITAX BIG BOX REIT .. USD  4.494%/
Currency Swap ......... PLC G9075*AA2 . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 11/15/2018 |. 02/28/2028 |.... R R 17,914,400 |(GBP  2.86%) |.. .. 150,800 |...... 1,083,343 [.evveneees [ 1,083,343 |....... (479,472)|. .(B023 ...
BROMFORD HOUSIN .. USD  4.508%/
Currency Swap ......... LTD G1608#AAT ......... Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/06/2019 |. 05/07/2039 |......evvvvvvrnn fonnnnns 2,592,800 |(GBP  3.01%)  [ooovivviirvnninns Jeveniieeciiiies [ 19,786 |......... 599,807 [.eevenneens o 599,807 |......... (12,179)c v e [ o 51,634 | el B023 ............
BROMFORD HOUSING GROUP .. USD  4.508%/
Currency Swap ......... LTD G1608#AAT ......... . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 02/06/2019 |. 05/07/2039 |.... P PO 6,482,000 (GBP  3.01%)  [oeeunviviirnnnnnns Joevvvnnnenieinnns foennennn. 49,465 | 1,499,517 [.eeeeeeenis | 1,499,517 |.........(30,447)|. .(B023 ...
MIRVAC GROUP FINANCE ..USD  4.286%/
Currency Swap ......... LIMITED Q6235#AX0 .... |D1 ...eeveeeees Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/12/2019 . 09/18/2034 |.......cvvvvvvnn foeriiinnns 779,130 [(AUD  4.31%)  [ooeviiiiniiiiiins [ foeveiiiins 959 |ouvennnns 109,363 [.evvnneeens [ 109,363 |........... 1481 s e i [ 13,053 [ .oeennnens B023 ............
MIRVAC GROUP FINANCE ..USD  4.286%/
Currency Swap ......... LIMITED Q6235#AX0 .... . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 03/12/2019 |. 09/18/2034 |.... R P 1,345,770 (AD  4.31%) |.. ...188,899 |........... 1eeeen... 188,899 ... 2,588 [e e [ [ 22,547 | B023 ...
MIRVAC GROUP FINANCE ..USD  4.286%/
Currency Swap ......... LIMITED Q6235#AX0 .... |D1 ...euveneees Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/12/2019 . 09/18/2034 |.......evvvvvvnn forrns 5,028,930 |(AUD  4.31%)  [oevrveiernnnrnnes Joeneiereeiiiin foevviinnnns 6,190 |........ 705,886 [..eeeeennn |orennnnn 705,886 |........... [R5 O KR RN R, 84,253 | .......... B023 ............
MIRVAC GROUP FINANCE ..USD  4.286%/
Currency Swap ......... LIMITED Q6235#AX0 .... |D1 ...eeveneees Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/12/2019 . 09/18/2034 |.......ovvvvvvnn foerriinns 283,320 |(AUD  4.31%)  [oeveieiinininnns foevvnieeeeeiiees [ 9. 39,768 [..evvneees e 39,768 |...eueeennnn (5120 R RN RN RN LL Y0 . B023 ............
KINGSPAN SECURITIES .. USD  2.825%/
Currency Swap ......... LIMITED G5264#AM1 ... |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/10/2020 [. 12/11/2030 |...evvvnvvvvinnn foonns 1,785,000 |(ER  1.59%)  [oooveriiiinnnnnns e [ 12,365 |......... 156,749 [.evenneeens [ 156,749 |......... [(CIURNECT:S) R FOURR R R RN 24,368 | .......... B023 ............
KINGSPAN SECURITIES .. USD  2.825%/
Currency Swap ......... LIMITED G5264#AM1 ... |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/10/2020 [. 12/11/2030 |...evvvnnvvvrnnn foonnnns 2,380,000 [(EUR  1.59%)  |eevvrenvrrvrnnnnn foorereiiiiieeeens o 16,487 |.......... 208,998 |..covnneens o 208,998 |........ (G URVI01C)) FR [N RPN RN 2,491 oo B023 ............
KINGSPAN SECURITIES .. USD  2.825%/
Currency Swap ......... LIMITED G5264#AM1 ... |D1 ..........e. Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/10/2020 [. 12/11/2030 |...evvvnnvvvinnn foonnnns 1,785,000 |(ER  1.59%)  [ooovevvieinnnnnns e [ 12,365 |......... 156,749 [.evenneeens [ 156,749 |......... [(CIURNECT:S) R FOURR R R RN 24,368 | .......... B023 ............
LONDONMETRIC PROPERTY | [ |WELLS FARGOBANX, [ | | | U 2.7%
Currency Swap ......... PLC G5600#AH5 ......... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |.......ceevvvvvn fonnnns 1,737,500 |(GBP  2.06%)  [.ovevvevvvnnninnes Jovnenieeiiiiiins forriiinnnns 7,29 ......... 241,870 [ .eeeeeees [ 241,870 |......... [(ST2- 1)) I FOORRUUR R RN 19,008 [ .......... B023 ............
LONDONMETRIC PROPERTY | [ |WELLS FARGOBANX, [ | | | U 2.7%
Currency Swap ......... PLC G5600#AH5 ......... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |........ccevvvven fornnnnns 1,042,500 [(GBP  2.06%)  ovvvenvevvrrnnnnns foovevmnnnnnreiinns foonniniinns 4,380 |......... 45,122 [ e o 145,122 |......... [RZL0N02<ic)) R FORRRUURRR RO RN 11,459 [ ..eeeees B023 ............
LONDONMETRIC PROPERTY | [ |WELLS FARGOBANX, [ | | | U 2.7%
Currency Swap ......... PLC G5600#AH5 ......... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |.......ceevvvvvn fonnnns 1,737,500 |(GBP  2.06%)  [-ovevvevvvnnnrines Jovneneeeeiiiines foerviinnnns 7,29 ......... 241,870 [ .eeeeeees [ 241,870 |......... [(ST2- 1)) I FOORRUUR R RN 19,008 [ .......... B023 ............
LONDONMETRIC PROPERTY | [ |WELLS FARGOBANX, [ | | | U 2.7%
Currency Swap ......... PLC G5600#AH5 ......... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |.......coevvvvvn fonnnns 4,170,000 [(GBP  2.06%) [ceeevvvvrrrnnnnins foovennneeeeeinnns fooriiiinns 17,518 ... 580,488 |.....oeeees [orrnns 580,488 |......... (80,355 vvvevvniines Joeneieeeeiiies [ e 45,836 ....eennn. B023 ............
LONDONMETRIC PROPERTY | [ |WELLS FARGOBANX, [ | | | U 2.7%
Currency Swap ......... PLC G5600#AH5 ......... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |........cevvvvvn fornnnnns 1,042,500 [(GBP  2.06%)  [oevvenvevremnnnnns foovevmmnnineeennns foonninninns 4,380 |......... 145122 [ o 145,122 |......... [RZL0N02<ic)) R FORRRUURRR RO RN 11,459 [ ..eeeees B023 ............
FUTBOL CLUB BARCELONA .. USD  3.345%/
Currency Swap ......... ES4444AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvviivinn fonns 1,308,922 [(ER  1.89%)  |oevvvenvvvvivnnnns fooreeiiniieis e 10,389 |......... 114,960 |ooeeeeenenn [ 114,960 |......... [t (1)) R FORRUU RO RN 18,810 | ... B023 ............
FUTBOL CLUB BARCELONA .. USD  3.345%/
Currency Swap ......... ES4444AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvnriivinn fonnns 3,272,306 |(ER  1.89%)  [ooovivviirnnnnnns Jeveniiieeciiinns [ 25,971 |ouueennns 287,399 | .oeeeeiinn [ 287,39 |......... [REiSTRCL 1)) R KR U R, 47,024 [ cooeeennns B023 ............
FUTBOL CLUB BARCELONA .. USD  3.345%/
Currency Swap ......... ES4444AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvvivvinn fonnnnns 3,272,306 |(ER  1.89%)  [ooovevviirvnnnnns Jeveniieeceinnes [ 25,971 |ouueennns 287,399 | .oeeeeiinn [ 287,39 |......... [REiSTRCL 1)) R KR U R, 47,024 [ cooeeennns B023 ............
FUTBOL CLUB BARCELONA .. USD  3.345%/
Currency Swap ......... ES444#AHT ovveee [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvnriivinn fonnns 3,272,306 |(ER  1.89%)  [ooovevviirnnnnnns Jeveniieiceiines [ 25,971 |ouueennns 287,399 | .oeeeeiinn [ 287,39 |......... [REiSTRCL 1)) R KR U R, 47,024 [ cooeeennns B023 ............
FUTBOL CLUB BARCELONA .. USD  3.345%/
Currency Swap ......... ES4444AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvnvivvinn fonnns 1,308,922 [(ER  1.89%)  |oeevvenvvvvivnnnns fooreeviiieeeis e 10,389 |......... 114,960 |ooeeeeeeenn [ 114,960 |......... [t (1)) R FORRUUU RO RN 18,810 | ... B023 ............
FUTBOL CLUB BARCELONA .. USD  3.345%/
Currency Swap ......... ES4444AHT v [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |...cevvvnivvins forns 1,308,922 [(ER  1.89%)  |oeevvenvvvvivnnnns fooreeviiieeeis e 10,389 |......... 114,960 |oooeeeenenn [ 114,960 |......... [t (1)) R FORRUUU RO RN 18,810 | ... B023 ............
LINEAGE TREASURY .. USD  2.295%/
Currency Swap ......... EUROPE BV N5269@AA6 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.......ceevvvvnn foeriveenns 938,560 [(ER  0.89%)  [.oevevvvvnnvininns [rrnneeeeivnnines forveinnnnns 6,905 |.......... 66,321 [..eeeeeen [ 66,321 . [T R E-)) AU R R R, 8,319 .[B023 ............
LINEAGE TREASURY .. USD  2.295%/
Currency Swap ......... EUROPE BV N5269@AA6 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.........eevvvvn feunnnnns 2,229,080 |(EUR  0.89%)  [ooovevviervnnnnns Jovnnnnieeicviinns [ 16,400 |......... 157,513 [ceeeeeeeen [ 157,513 |......... (ST (1T O KN R R, 19,757 weeennns B023 ............
LINEAGE TREASURY .. USD  2.295%/
Currency Swap ......... EUROPE BV N5269@AAG . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 08/11/2021 |. 08/20/2026 |.... R PO 2,229,080 |(ELR  0.89%) |.. ... 157,513 ]... ... 157,513 |......... (54,904)[. .(B023 ...
LINEAGE TREASURY .. USD  2.295%/
Currency Swap ......... EUROPE BV N5269@AA6 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........ceeevvvn feunnnnns 2,229,080 |(EUR  0.89%)  [ooovevviervnnnnns Jevnninieeeciiinns [ 16,400 |......... 157,513 [ e [ 157,513 |......... (54,904))..cvvnnviviinnnnns fooveevniiecces e e 19,757 B023 ............
LINEAGE TREASURY .. USD  2.295%/
Currency Swap ......... EUROPE BV N5269@AA6 . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 08/11/2021 |. 08/20/2026 |.... ....938,560 |(ELR  0.89%) |.. ....66,321]... ...(23,118)[. .(B023 ...
LINEAGE TREASURY ..USD  2.301%/
Currency Swap ......... EUROPE BV N52698AC2 . D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9 |. 08/11/2021 |. 08/20/2026 |.........cccvvvn foournns 1,662,480 |(GBP  1.98%) [..oiiivvvviniiiis Jovnnniiiiiiiiiins forniiinnnns 4,113 ]......... 184,719 .o | 184,719 |......... (43,219)]ceveniiiiinnnns foovvvvniiiniiiins oo vt 14,735 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
LINEAGE TREASURY WELLS FARGO BANK, ..USD 2.301%/
Currency Swap ......... EUROPE BV N5269@AC2 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.........eeevvvn feunnnnns 4,204,740 |(GBP  1.98%)  [oooveviiiiinninns v [ 10,626 |......... 477,191 (... 477,191 |....... QRN L)) EUPRR IR IR RN 38,066
LINEAGE TREASURY ..USD 2.301%/
Currency Swap ......... EUROPE BV N5269@AC2 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........ceevvvvn feunnnnns 4,204,740 |(GBP  1.98%)  [eoeviiiiiiinnnnns v [ 10,626 |......... AT7,191 [ | 477,191 |....... QRN L)) EUPRR IR IR RN 38,066 | .......... B023 ............
LINEAGE TREASURY ..USD 2.301%/
Currency Swap ......... EUROPE BV N5269@AC2 . . | Currency..... KB1H1DSPRFMYMCUFXTO09  |. 08/11/2021 |. 08/20/2026 |.... R P 4,204,740 |(GBP  1.98%) .. AT 191 LGATT 19T (111,649)[. .(B023 ...
LINEAGE TREASURY ..USD 2.301%/
Currency Swap ......... EUROPE BV N5269@AC2 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........eevvvvvn fonnnns 1,662,480 |(GBP  1.98%)  [oovivvrvvveniines Jovneneeeiiiiins foeriiiinnns 4,13 |......... 184,719 | e [ 184,719 |......... (43,219)).cevveiiniinnnn fooveeviis e e 14735 B023 ............
SOUTH EAST WATER .USD  2.7865%/
Currency Swap ......... LIMITED G8279@AC2 .... . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 09/02/2021 |. 12/02/2035 |.... R P 1,382,200 (GBP  2.04%) 282,210 ... ... 242,210 |.......... (6, 112)[. .(B023 ...
SOUTH EAST WATER .USD  2.7865%/
Currency Swap ......... LIMITED G8279@AC2 .... |D1 ...evveneens Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |.....evvnvvvvrnn fernnnnns 2,073,300 [(GBP  2.04%)  |eevvvnnnviviinnnn foreereiiiiiineens o 9,619 |......... 363,314 | oo [ 363,314 |.......... (9,167 .cevvevvnniieinn feeeeeeeeeiiiees fvveeviiiiniiinnn [ 36,583 | oo B023 ............
SOUTH EAST WATER .USD  2.7865%/
Currency Swap ......... LIMITED G8279@AC2 .... . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 09/02/2021 |. 12/02/2035 |.... P PO 4,146,600 [(GBP  2.04%) ..726,629 |........... e 726,629 [ (18,335)] e o [ el 73,105 | B023 ...
SOUTH EAST WATER .USD  2.7865%/
Currency Swap ......... LIMITED G8279@AC2 .... |D1 ...evveneene Currency..... KB1H1DSPRFMYMCUFXTO09  |. 09/02/2021 |. 12/02/2035 |.....evvnvvvvinn fonnns 1,382,200 [(GBP  2.04%)  ovvvenvvverrnnnnns foovevnnnineeiinns fooenieienns 6,413 ......... 282,210 | oo [ 242,210 |.eeveennn [(TR L)) R AR KRR R 24,368 | .......... B023 ............
SOUTH EAST WATER .USD  2.7865%/
Currency Swap ......... LIMITED G8279@AC2 .... |D1 ...evveneees Currency..... KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |....evvvvvvvnnn foerennins 691,100 [(GBP  2.04%)  |ovvvenvvvrrrvnnnns [oorevmnniereeinns oo 3,206 |......... 121,105 | eeeeeein [ 121,105 |.......... [(<7101515)) AR AR KRR RN 12,184 ....eel B023 ............
.. UsD  2.927%/
Currency Swap ......... VICAT SA F9731#AJ6 .. |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 10/21/2021 |. 11/30/2031 |..cevvvnniviinnn foeriiinns 582,250 [(EUR  1.27%)  [oooeervviivnnnnns Joevrnnieeeeeines oo 5,102 |.eunnnnnn 58,940 | .covevinenn [ 58,940 |......... (A1) O RN R R, 8,450 | .......... B023 ............
.. UsD  2.927%/
Currency Swap ......... VICAT SA F9731#AJ6 .. |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 10/21/2021 |. 11/30/2031 |...evvvnnvvvinnn foennns 1,746,750 |(ER  1.27%)  [ooeeivviiiininnnns e [ 15,307 |........ 176,821 | oo | 176,821 |......... [(CENCL Y0 R AR R RN, 25,350 | .eeeee B023 ............
.. UsD  2.927%/
Currency Swap ......... VICAT SA F9731#AJ6 .. |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 10/21/2021 |. 11/30/2031 |...cevvvnniviinn fonnns 3,493,500 |(ER  1.27%)  [ooovevviirnnnnnns Jevennieeeceiines [ 30,614 |......... 353,642 | .oeeeennenn [ 353,642 |....... (129,208)].cevvveiivinnnnn [ e o 50,700 [ ....eennnn B023 ............
.. UsD  2.927%/
Currency Swap ......... VICAT SA F9731#AJ6 .. |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 10/21/2021 |. 11/30/2031 |..eevvevriviinnn foeriinnns 582,250 [(EUR  1.27%)  [oooeerivrirnnnnns Joovveniieeeeines oo, 5,102 |.eunnnnnn 58,940 | .covevinenn [ 58,940 |......... (A1) O RN R R, 8,450 | .......... B023 ............
.. UsD  2.927%/
Currency Swap ......... VICAT SA F9731#AJ6 .. |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 10/21/2021 |. 11/30/2031 |..evvvenviviinnn foeeiiienns 582,250 [(EUR  1.27%)  [oooeervviivnnnnns Joevrnnieeeeeines oo 5,102 |.eunnnnnn 58,940 | .covevinenn [ 58,940 |......... (A1) O RN R R, 8,450 | .......... B023 ............
..UsD 3.318%/
Currency Swap ......... CORBION NV N2319€AC9 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXT09  |. 11/05/2021 |. 12/01/2026 |.........cvvvven feunnns 11,525,000 [(EUR  1.77%)  [ooeeviriiinninnns foeveeiieeccciiien [ 95,876 |......... 705,774 | ceveeeeees o 705,774 |....... (R IR (S)) A IR RPN R 106,640 | .......... B023 ............
..UsD 3.318%/
Currency Swap ......... CORBION NV N2319€ACO9 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 11/05/2021 |. 12/01/2026 |.......vvvvvenn fonnnns 6,915,000 |(EUR  1.77%)  [oevriviiinninins foevenieeeeeinins [ 57,525 |......... 423,464 | ooeeeen [ 423,464 |....... [QECICTR: 172) RPN IR RPN RN 63,984 .......... B023 ............
PEEL PORTS PP FINANCE .. USD  3.453%/
Currency Swap ......... LIMITED GB970*AY2 .... |D1 ..evnnns Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ovvvvven fernrns 3,123,400 |(GBP  2.84%)  [ooovivviirvnnnnns |evniiieeeiiiies [ 12,475 |......... LY NVTLN R 474,074 |......... [Reic N0 O KRR U R, 51,815 .ooeeeenns B023 ............
PEEL PORTS PP FINANCE .. USD  3.453%/
Currency Swap ......... LIMITED GB970*AY2 .... |D1 ..evnnns Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ccvvvvvvnn foeriiinns 135,800 |(GBP  2.84%)  [oenvvvviernnnnns foevvniieieeeiines [ 5821.......... 20,612 [ceeeeeees o 20,612 |.......... [RIC°70) R AU R RO 2,253 e B023 ............
PEEL PORTS PP FINANCE .. USD  3.453%/
Currency Swap ......... LIMITED GB970*AY2 .... |D1 ..eevnenns Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |........ovvvvven fennnnns 2,444 400 |(GBP  2.84%)  [.oviivieriniiinns Jeeneeeeeiiii [ 9,763 |......... 371,014 | e [ 371,014 |......... [(CIUN-CY0) R RN R RN, LIUR) I (R, B023 ............
PEEL PORTS PP FINANCE .. USD  3.453%/
Currency Swap ......... LIMITED GB970*AY2 .... |D1 ..evnnns Currency .... KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ccvvvvvvnn foeriiinns 543,200 |(GBP  2.84%)  [oeviiiiiinnnins foeerriieeeeiiees oo 2,170 feuennnnnnn 82,448 | .ot [ 82,448 |.......... [(Tr£:1:)) P RN R R, 9,011 .oeeeennns B023 ............
PEEL PORTS PP FINANCE .. USD  3.453%/
Currency Swap ......... LIMITED GB970*AY2 .... |D1 ..evnnns Currency .... KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......cvvvvvvnn foeriiiins 679,000 [(GBP  2.84%)  |ovvvuvvvvrrnvnnnns [oorevmnnniereiinns foenniininns 2,712 euennn 103,059 [.evenneeees [ 103,059 |.......... [£1R5:1<)) AR AR RPN RN 1,264 | ....ee. B023 ............
PEEL PORTS PP FINANCE .. USD  3.453%/
Currency Swap ......... LIMITED GB970*AY2 .... |D1 .. Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |.......ccvvvvvvnn foerivnnnns 135,800 |(GBP  2.84%)  [ouvvvvvivrnnnins foevvnineeieeiiens [ 5821.......... 20,612 [ceeeeeees o 20,612 |.......... [RIC°Z0) R IR R RN 2,253 | e B023 ............
BIDCORP FOODSERVICE .. USD  3.323%/
Currency Swap ......... EUROPE LTD G1267*AA7 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2027 |....evvnvvvvvnnn foons 2,805,000 [(EUR  1.65%)  |eevvrunvrrrrnnnnn foovrreiniiiiiiens fevnins 24,260 |......... 118,029 | [ 118,029 |......... [RE[0NC1CIc)) R FOURRRRR RN RN 26,963 | .......... T
BIDCORP FOODSERVICE .. USD  3.323%/
Currency Swap ......... EUROPE LTD G1267*AA7 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXT09  |. 02/25/2022 |. 03/10/2027 |.....evvnvvvvenn forrns 2,244,000 |(EUR  1.65%)  [oooverviernnnnnns Jevnnnieeccinnes [ 19,408 |.......... 94,423 | .o [ 94,423 [(CZ1515)) R FOR RN R RN 21,570 TP,
BIDCORP FOODSERVICE .. USD  3.323%/
Currency Swap ......... EUROPE LTD G1267*AA7 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2027 |...evvvnvvvvvnnn foerivinnns 561,000 [(EUR  1.65%)  |ouvvunvrvrervnnnns [oovevmnniereeinns oo 4,852 .......... 23,606 [..eevneeens forriiienns 23,606 |........ (16, 114)] e e i [ 5,393 | o B023 ............
BIDCORP FOODSERVICE .. USD  3.323%/
Currency Swap ......... EUROPE LTD G1267*AA7 . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 02/25/2022 |. 03/10/2027 |.... ....561,000 [(ELR  1.65%) (16,114)]. .(B023 ...
BIDCORP FOODSERVICE | [  |WELLS FARGOBAN, [ | | | UsD  3.5%/
Currency Swap ......... EUROPE LTD G1267*ABS |D1 ............ Currency..... KB1H1DSPRFMYMCUFXT09  |. 02/25/2022 |. 03/10/2029 |......evvvvvvinn fornnnnns 3,927,000 [(EUR  1.88%) |veevvenvvvvrennnn fooverevvnninneens Joennnnn 33,079 | 000199,030 [ e [ 199,030 |....... (QEZI5)) F RN RPN NP1 IY- 12 [N, B023 ............
BIDCORP FOODSERVICE | [  |WELLS FARGOBAN, | | | | UsD  3.5%/
Currency Swap ......... EUROPE LTD G1267*AB5 . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 02/25/2022 |. 03/10/2029 |.... P PO 2,805,000 |(EUR  1.88%) 142,164 |.........(94,682)]. .(B023 ...
BIDCORP FOODSERVICE | [  |WELLS FARGOBAN, | | | | UsD  3.5%/
Currency Swap ......... EUROPE LTD G1267*ABS |D1 ............ Currency..... KB1H1DSPREMYMCUFXTO9 |. 02/25/2022 |. 03/10/2029 |......cevvvvvvnn foeviiinnns 561,000 [(EUR  1.88%) Juewervvvewwnnnns foovevvnnnnnnnnnnns fovennnnnnn 4,726 |oeennnn . 28,433 [ | 28,433 ......... (18,937 vvvvevnninee Jevvveneeeeiinens foniiies o 6,696 | Leeellllll B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
BIDCORP FOODSERVICE WELLS FARGO BANK, |} |} | UsD  3.5%/
Currency Swap ......... EUROPE LTD G1267*ABS |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2029 |.....evvvvvvvnnn fooviiinnns 561,000 [(EUR  1.88%)  |ouveenvrvrenvnnnns [oovevvnnniereeinns foonniiiinns 4,726 |.......... 28,433 |.oeeeeiienn [eennnn 28,433 [ (18,937)]
.. USD  4.032%/
Currency Swap ......... HALMA PLC 40637CC#5 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2032 |....vvvevvvvnnn foeriinnns 544,000 [(ER  2.29%)  [.oevvevvvnnininns foemnneeeeninnnens foeveinnnnns 4,653 |.......... 15,784 [t | 15,784 |......... (19,551 e [ e 8179 | B023 ............
.. USD  4.032%/
Currency Swap ......... HALMA PLC 40637CC#5 . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 04/12/2022 |. 07/12/2032 |.... R PO 5,984,000 [(ELR  2.29%) |.. (215,062)|. .(B023 ...
..USD  4.032%/
Currency Swap ......... HALMA PLC 40637CC#5 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2032 |...evvvnvvvvnnn foeriiinns 544,000 [(ER  2.29%)  [.oeveevvnnninnnns foemneeeeeinniees foeveiinnnns 4,653 |.......... 15,784 [t | 15,784 |......... (19,551 e [ e 8179 | B023 ............
..USD  4.032%/
Currency Swap ......... HALMA PLC 40637CC#5 . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 04/12/2022 |. 07/12/2032 |.... R R 21,488,000 |(ELR  2.29%) |.. .. 183,780 |... (772,267)|. .(B023 ...
.. USD  4.032%/
Currency Swap ......... HALMA PLC 40637CC#5 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2032 |....vvvvvvvvvnnn foens 1,088,000 [(EUR  2.29%)  |evevvvnnvvvrinnnn foreereviiiiiieens v 9,305 [ouuunnnnnn 31,568 [.evveneeens o 31,568 |......... (39,102)[.veevevvnienes Jeevneeeeeeeeiees [ e 16,357 | e B023 ............
.. USD  4.032%/
Currency Swap ......... HALMA PLC 40637CC#5 . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 04/12/2022 |. 07/12/2032 |.... ....544,000|(ELR 2.29%) [.. 4,653 ..........15,784 | ........... e (19,55)] s [ s [l 8,179 B023 ...
MILLIKEN & CO .. USD  4.463%/
Currency Swap ......... 60081HB#4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2032 |....evvvvvvvvenn foenns 1,082,000 |(ER  2.7%)  [ooveevienninnines Joeneeeeeviiins foeviiinnnns 9,282 ... LT U 44,049 |......... [YA0LCIc)) R AR R RN, 16,111 oo B023 ............
MILLIKEN & CO .. USD  4.463%/
Currency Swap ......... 60081HB#4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 04/22/2022 |. 05/10/2032 |......evvvvvvven founnns 12,984,000 |(EUR  2.7%)  [oereeviimnnnnnns foovenniieiceenns foeees 110,901 |......... 528,589 | ..eevvrnnnn [ernenns 528,589 |....... (564,826)[.....cccvvvnnnens Joevennneeeieinnes [ o 193,332 oo B023 ............
MILLIKEN & CO .. USD  4.463%/
Currency Swap ......... 60081HB#4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2032 |....evvvvvvvvenn foenns 1,082,000 |(ER  2.7%)  [ooeieviennininnes Joeneeeeeeviiiins foeviiinnnns 9,282 ... LT U 44,049 |......... [YA0LCIc)) AR AR R RN 16,111 oo B023 ............
MILLIKEN & CO .. USD  4.463%/
Currency Swap ......... 60081HB#4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 04/22/2022 |. 05/10/2032 |......evvvvvvvrn founnns 45,444,000 [(ER  2.7%)  |oeeeeevrnnrinnenns fooneeeeevnninnnns fovvennnns 388,155 |...... 1,850,063 |...ccvvnnnn fonnnnn 1,850,063 |..... (1,976,891)]..ccvvveneiiiinnn feoeeeeeiiiieeees s [ 676,662 .......... B023 ............
MILLIKEN & CO .. USD  4.463%/
Currency Swap ......... 60081HB#4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2032 |.....evvvvvvvinn fornnnnns 3,246,000 [(EUR  2.7%)  |oeeevvnrrrninnnns foovervniiiieeeens o 21,725 |uuenns 132,147 [ o 132,147 |....... [QEAII7S) KRR IR RPN RN 48,333 | .......... B023 ............
MILLIKEN & CO .. USD  4.463%/
Currency Swap ......... 60081HB#4 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2032 |....evvvvvvvvenn foorns 1,082,000 |(ER  2.7%)  [oovievienninnines Joeneieeeeviiei foevviinnnns 9,282 ... LT U 44,049 |......... [YA0LCIc)) AR AR R RN 16,111 oo B023 ............
SHV NEDERLAND BV .. USD  4.633%/
Currency Swap ......... N7660#AY3 ............e. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 05/25/2022 |. 06/08/2032 |....evvnvvvvvnnn foorivninns 533,900 (EUR  3.12%)  [oevrveiirnnnnns Joevvenieeeeeines oo 3,943 ..o IR U N 3,463 |......... [ATXT0) PO RPN T R, 7,985 oo B023 ............
SHV NEDERLAND BV .. USD  4.633%/
Currency Swap ......... N7660#AY3 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 05/25/2022 |. 06/08/2032 |.....evvvvvvvenn foons 1,601,700 [(EUR  3.12%)  |oeevvvnnvrvvinnnnn fooereviiiiieeiens o 11,829 |.......... 10,390 [aeeneeeeens i 10,390 |........ (U183 10)) FR IR RPN RN 23,956 | ..oeeeee B023 ............
SHV NEDERLAND BV .. USD  4.633%/
Currency Swap ......... N7660#AY3 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 05/25/2022 |. 06/08/2032 |....evvvvvvvvnnn foorivnins 533,900 (EUR  3.12%)  [ovrvviirnnnnns Joevvvnieeeeeines oo, 3,943 ..ot 3,463 | .eeeiie feiieiens 3,463 |......... [ATXT0) PO RPN T R, 7,985 oo B023 ............
SHV NEDERLAND BV .. USD  4.633%/
Currency Swap ......... N7660#AY3 .............. [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 05/25/2022 |. 06/08/2032 |.......euuvvvven founnns 18,686,500 [(EUR  3.12%)  |oevvvvvnnnirvinnnn fooneeeeviniienees fovvinnnn 138,010 |......... 121,217 | oo [ 121,217 |....... [£:700072:1:)) RN IR RPN AR 279,486 | .......... B023 ............
SHV NEDERLAND BV .. USD  4.633%/
Currency Swap ......... N7660#AY3 ............e. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 05/25/2022 |. 06/08/2032 |....evvvvvvvvnnn foorivnins 533,900 (EUR  3.12%)  [oevrvviirnnnnns Joevrnnineeeeeines oo 3,943 ..ot 3,463 | .eeeiie feiieiens 3,463 |......... [ATXT0) PO RPN T R, 7,985 oo B023 ............
BRUSSELS AIRPORT ....USD  5.47%/
Currency Swap ......... COMPANY NV B1401#AP2 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/09/2023 |. 02/28/2033 |.....euvvvvvvvnn fooveiinns 322,680 [(ER  4.44%) [.ooeevvvniiiiiiinn [ fovviinnnns (3,464).......... [CC15:I570) PRRRRRRUU RN (9,387).......... [CCIRCIS70) R AR R RN 5,018 .oveeennns B023 ............
BRUSSELS AIRPORT ....USD  5.47%/
Currency Swap ......... COMPANY NV B1401#AP2 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/09/2023 |. 02/28/2033 |.....euvvvvvvvnn foeviviinns 215,120 |(ER  4.44%) [oooeevvniiiiiiins [ v (2,310)f...vvnnn [(11:1:)) PSRRI RN (6,258)f.......... ({70151} R AR R RN 3,345 ..l B023 ............
BRUSSELS AIRPORT ....USD  5.47%/
Currency Swap ......... COMPANY NV B1401#AP2 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/09/2023 |. 02/28/2033 |.....euvvvvvvvnn fooveiinns 322,680 [(ER  4.44%) [.ooeevvvniiiiiinns [ Jovviinnnns (3,464).......... [CC15:I570) PRRRRRRUU RN (9,387).......... [CCIRCIS70) R AR R RN 5,018 .oveeennns B023 ............
BRUSSELS AIRPORT ....USD  5.47%/
Currency Swap ......... COMPANY NV B1401#AP2 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/09/2023 |. 02/28/2033 |.....evvvvvvvvnn foeviviens 322,680 [(ER  4.44%) [.ooeevvvniiiiniins [oeeeeciiiieees v (3,464).......... (1561570 PRRRRRUUI RN (9,387).......... [CCIRCI5T0) R AU NP RN 5,018 .oueeennns B023 ............
BRUSSELS AIRPORT ....USD  5.47%/
Currency Swap ......... COMPANY NV B1401#AP2 |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/09/2023 |. 02/28/2033 |.....euvvvvvvvnn fooveiinns 215,120 |(ER  4.44%) [oooeevvniniiiiinn [ v (2,310)f...ovnnnn [(171:1:)) PRRRRRUU RN (6,258)f.......... ({70151} R AR R RN 3,345 ..l B023 ............
FORTH PORTS F INANCE ..USD  5.785%/
Currency Swap ......... |PLC oovrririninniiiinnnns [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 02/22/2023 |. 08/22/2033 |.......evvvvven founnns 12,100,000 [(GBP  5.61%)  |oovvvevunnvrrrrnnn froeeerevvninenes fovvvniinieiiinnns foeeenens 678,286 |... 678,286 |........ 678,286 .[B023 ............
FORTH PORTS F INANCE ..USD  5.785%/
Currency Swap ......... 2 O [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 02/22/2023 |. 08/22/2033 |.......euovvvven founnns 12,705,000 |(GBP  5.61%)  [ouvvevvirvnnnins foevennieeecviiens [ el FAPR [V R R 712,200 |......... ATV V) PO KRR (R R |3 N I, B023 ............
FORTH PORTS F INANCE ..USD  5.785%/
Currency Swap ......... PLC . | Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/22/2023 |. 08/22/2033 |.....evvvvvvvenn foens 6,050,000 [(GBP  5.61%) ...339,143 ... ....339,143 |.........339, 143 |. .(B023 ...
..USD  6.315%/
Currency Swap ......... BIFFA LTD G1101*AB5 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/27/2023 |. 05/23/2028 |.......vvvvvenn foeenns 7,212,000 [(GBP  6.2%)  |eeeevnnnnrrnrnnnn feoreereeinniienes fovvnnnnns 239,652 |....... (110,208)] ..eeeveeen |evennn (110,208),....... (R (U1070]:)) KPR IR RPN RN 79,833 | .......... B023 ............
..USD  6.315%/
Currency Swap ......... BIFFA LTD G1101*AB5 . . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 02/27/2023 |. 05/23/2028 |.... R R 21,636,000 |(GBP  6.2%) N ...718,955 |....... (330,624)| ... (330,624)|....... (330,624)|. 239,500 .(B023 ...
..USD  6.315%/
Currency Swap ......... BIFFA LTD G1101*AB5 . |D1 ............ Currency..... KB1H1DSPRFMYMCUFXT09 |. 02/27/2023 |. 05/23/2028 |........covvevee ovnens 21,636,000 [(GBP  6.2%)  Joeeeevrrrrernnnns foovevvnnnniinninns fovinnnns 718,955 |....... (330,624)] .eevnnneen o (330,624)....... (330,624)]....evveiennnins Jeovennniniiiiiins [ et 239,500 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure
FERRERO INTERNATIONAL WELLS FARGO BANK, ..USD  5.088%/
Currency Swap ......... SA L3551#AND .......... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 06/20/2030 |.....evvvvvvvnnn foerivinnns AL IV ((=V B 74 S R RN U R, (265) (4,92).......... (35573 PO KRR R R 2,884
FERRERO INTERNATIONAL ..USD 5.216%/
Currency Swap ......... SA L3551#AQ3 .......... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 06/20/2033 |......euvvvvvren fernnnnns 5,131,460 [(ER  4.39%) |oeeevveviviinnnns fooerriiiiieccees o (6,220)f....... (144,481)[ .oevennee [ (144,481)[....... (144, 481)]cceveniniinnnnns fooereiniiiiniceees [ v 81,058 | .......... B023 ............
FERRERO INTERNATIONAL ..USD  5.216%/
Currency Swap ......... SA L3551#AQ3 .......... . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 05/11/2023 |. 06/20/2033 |.... P U 2,183,600 |(EUR  4.39%) . (2,647)........ (61,481)]... ... (61,481) N P RN 34,493
LINAMAR CORPORAT ION ..USD  6.141%/
Currency Swap ......... 53278LB#3 .......cceeen [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 05/26/2023 |. 06/30/2033 |.......ovvvvvvnn feons 6,606,000 [(CAD  5.96%)  [..eeevvvnnniininnn fronneereinnninnes foveennnns 228,499 |....... (312,483)[ cevveenee fennns (312,483) 104,493 | .......... B023 ............
LINAMAR CORPORAT ION ..USD  6.141%/
Currency Swap ......... 53278LB#3 ... . | Currency..... NA. . .. KB1H1DSPRFMYMCUFXTO9 . 05/26/2023 |. 06/30/2033 |.... T 2,862,600 |(CAD  5.96%) (135,409) N P RN 45,280
BAZALGETTE T WELLS FARGO BANK, ..USD  5.503%/
Currency SWap .......o. |eeeeeeeeeeuiieeeeiiinnnnns Currency..... NA s KB1H1DSPRFMYMCUFXT09 |. 06/08/2023 |. 10/11/2035 |.......eovvveee ovnnns 20,056,000 [(GBP  6.05%) ueuuvirverrnnnns foorevnnnnnnninnnns foonniiiiiinninnnns fovvvnnnnns 78,597 [ v o, 78,597 |.......... 78,597 [oiiiiiiiininnnns v fooniiiiis e 351,558 | .......... B023 ............
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 30,429,937 | 624,356,506 [ XXX 624,356,506 | (78,724,847 62,643,877 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 11,197,010 4,167,500 (14,049,371)] 883,618,710 | XXX 883,618,710 1,552,441 (564,698 154,661,048 | XXX XXX
CDS replication Interest BOFA SECLRITIES INC

CD SWAP ..vvviiviins Program .......oeeeevnnns [0 IR Rate........... 549300HNAUKVAE2R3U73  |. 05/19/2022 |. 06/20/2027 |......evvnvvvven founnns 50,000,000 |1%/credit event [......... 177,599 [ [ 234,078 |......... 138,674 | oo | LT[0 R R RN [QEA%<110)) FRR 50,000,000 | .......... BO311 ..........
CDS replication Interest

CD SWAP ... program ... . |Rate... . 549300HNAUKVAE2R3U73  |. 03/23/2022 |. 06/20/2027 |.... R R 50,000,000 |1%/credit event [........ 707,637 ...184,470 |.........536,089 | ... e 786,000 |oeeeeeeeeiiii [ feee e (66,919) e [ 50,000,000
CDS replication Interest

CD SWAP ..viviiiiins Program .........eeevnnns [0 IR Rate........... 549300HNAUKVAE2R3U73  |. 09/27/2022 |. 12/20/2027 |....evvvvnnvvnnn founnns 50,000,000 [1%/credit event |....... [QEEIVAS)) R I, 269,369 |....... (162,221)[ cevenneeees [ A LS (V0N R FOPRRUP RN 17,980 |oevvvenniieiiinns [ 50,000,000 | .......... BO311 ..........
CDS replication Interest

CD SWAP ..viviiiiins Program .......oceeevnnns [0 IR Rate........... 549300HNAUKVAE2R3U73  |. 12/06/2021 |. 12/20/2026 |......evvnvvvven fovnnns 50,000,000 [1%/credit event [...... 1,038,011 |oeeeneiiiiiiees Jovvinnnnn 149,225 |......... FALTYATN USRI R TV P R R, (102,164)]...cevvnneeviinnn fennn 50,000,000 | .......... BO311 ..........
CDS replication Interest

CD SWAP ....ccvvvvnnnnnns Program ......ooveeeennns [0 I Rate......cooe | evvnniniiiiiinnnns 549300HNAUKVAE2R3U73  |. 01/19/2022 |. 12/20/2026 |.......eeovvvvee ovnnns 50,000,000 [1%/credit event |...... 1,049,878 [..ovvvveeeeiiinns o 145,524 |......... 741,641 | 757,250 |.evveeneiiinnnnn forniiiiiiniiniins foaennns (105,865)]...cevveniiiiennn fonnn 50,000,000 | .......... BO311 ..........
1189999999. Subtotal - Swaps - Replication - Credit Default 2,783,387 982,666 1,969,897 | XXX 3,801,600 (274,278 250,000,000 | XXX XXX
1229999999. Subtotal - Swaps - Replication 2,783,387 982,666 1,969,897 | XXX 3,801,600 (274,278 250,000,000 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 11,197,010 4,167,500 |  (44,460,935) 259,262,204 | XXX 250,976,050 | 80,277,288 (564,698 9,157,469 [ XXX XXX
1369999999. Total Swaps - Credit Default 2,783,387 982,666 1,969,897 | XXX 3,801,600 (274,278 250,000,000 | XXX XXX
1379999999. Total Swaps - Foreign Exchange 31,729,103 | 642,001,564 | XXX 646,523,069 | (86,315,980 66,420,001 [ XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 13,980,397 4,167,500 | (11,749,166) 903,233,665 | XXX 910,300,719 | (6,038,692 (838,976 408,577,470 | XXX XXX

Currency Forward;

Long: USD  Short: |Foreign Equity BANK OF AVERICA, NA

=10 S Investments ........... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 05/09/2022 |. 07/14/2023 |..eevveeveeennn feees 7,583,100 (. 0.94 USD/(EUR) |+evvvmmneeeemmnnn fooeeeemmmiieeeees Jeeme e foeeeeeens (57,069 .eevnneeee forraeennn (57,089)|........ (78,567 )] eeeevneeeeemnnn feeeeeeeemneeeee e foeeeeeeiis 7,426 ..occen B024 ............

Currency Forward;

Long: USD  Short: Foreign Equity BANK OF AVERICA, NA

EWR ... Investments ... . | Currency..... . ... BATYDEB6GKMZO031MB27 |. 05/25/2022 |. 11/17/2023 |.... R R 55,007,500 |. 0.94 USD/(EWR) |.. 12,286 ... (580,520)|. 170,337

Currency Forward;

Long: USD  Short: |Foreign Equity BANK OF AVERICA, NA

GBP e Investments ........... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 06/08/2022 |. 09/15/2023 |...evvvueeveeenn feunnns 2,434,955[.0.83 USD/(GBP) |-vvvuuneeeemmmnnn foeeeemmmmeeeeens Joeneeeeceniees foeeeeenes (16,496)( ..evvveees forreeens (16,496)....... (T7,427)] e [ eeeeeeeee Jeeerneeeeeeni foeeeeeenas 5,592 .cooeennn B024 ............

Currency Forward;

Long: USD  Short: Foreign Equity BANK OF AVERICA, NA

GBP e Investments ........... [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 06/08/2022 |. 09/15/2023 |.....vvvvvvvvvnn fernnnnns 1,585,551(.0.83 USD/(GBP) |.evvvnnevvvnnnnns fooveevnnnieiiiens e o (10,742)f wevvnneees o (10,742)......... (76,464)[.....ccvvvnnnnnns v [ e 3,641 .o B024 ............

Currency Forward;

Long: USD  Short: |Foreign Equity BANK OF AVERICA, NA

GBP e Investments ........... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 06/08/2022 |. 09/15/2023 |...evvvuveeenn founens 7,946,632.0.83 USD/(GBP) [..eveeeeemmnreee Jemmmmeeeeeemnnnn foeeeeeemnnieeees Jeeeeenns (53,837 ceveeeees e (53,837)....... (383,282)]ccvvveeeeemennn foeeeeeemmeeeeee e foeeeee 18,250  vevennnenn B024 ............

Currency Forward;

Long: USD  Short: Foreign Equity BANK OF AVERICA, NA

GBP ..ievveiniiiiiiiinnnns Investments ........... Dl e CUrrency..... |eeeeeeeeeeeeuunnnennnnns BATYDEB6GKMZ0031MB27 _|. 06/08/2022 |. 09/15/2023 |.....evvvvvvvinn founnnns 5,417,301.0.83 USD/(GBP) |..eevvvunvvvrennn foonenrriinnnnnnnns fovvnnnnniniiinnns foonenes (36,701)] . eeeeeeennn Jovennnnn (36,701)....... (261,253)]0neiiiiinnnnnns Joovvnniiineeiines oo v, 12,4410 ... B024 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Currency Forward;
Long: USD  Short: |Foreign Equity BANK OF AVERICA, NA
GBP e Investments ........... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 06/08/2022 |. 09/15/2023 |...vvveevevennn feeeeeeenns 660,647 |.0.83 USD/(GBP) |-vvnuneeeeemmmnes foeeemmmmneeeeennn fooeeeeeeeniieees Jeeenins [C:7/:)) PRARRRR TR (4,476)........ (81,880)] e eevveeeeeemnn foeeeeeemiieeeee Jeeeeeeeeni foeeeees 1,517 s B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity BANK OF AVERICA, NA
GBP ... Investments ... . | Currency..... . ... BATYDEB6GKMZ0031MB27 |. 06/08/2022 |. 09/15/2023 |.... .... 830,527 1.0.83 USD/(GBP) |.. ....(5,627)]... (5,627)|.........(40,053)|. ... 1,907
Currency Forward;
Long: USD  Short: |Foreign Equity BANK OF AVERICA, NA
=10 S Investments ........... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 09/07/2022 |. 09/15/2023 |..evvveevvvennn foeeeeeenns 264,807 |.0.99 USD/(EUR) [-eevvvmmmereemnn foummeeeeemmmneees foeeemmnieeeeeeenn foeeeeees (L7 IR (20,923).....n.. (8,432)] e foeeemmmeeeeeenen fereee e e 608 | .oonnnnn B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity BANK OF AVERICA, NA
=10 N Investments ........... [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 09/07/2022 . 09/15/2023 |...evvenvvvvvnnn fooriinnns 172,413 [.0.99 USD/(EUR) |oeevvvnnvvvinnnnn fooreeiviiieiiiiis e oo (13,622)[ cevenneens [ (13,622)].......... (20723 PO KRR TR R 3% | ..ooeeen B024 ............
Currency Forward;
Long: USD  Short: |Foreign Equity BANK OF AVERICA, NA
=10 S Investments ........... [0 IR CUTTENCY..ee | evrenriiiinnininaeens BATYDEB6GKMZO031MB27  |. 09/07/2022 |. 09/15/2023 |..evvveevvvvennn foeeeeeenns 864,266 |.0.99 USD/(EUR) [-eevvvmmereernnn foumeeeemmmmieeees Joermmnieeeeeeennn [ (68,286)]..ccvvvvnn |ernnnnnn (68,286)|........ (11,201 e [ e o 1,985 .oeeeees B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity BANK OF AVERICA, NA
ER oo Investments ........... [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 09/07/2022 |. 09/15/2023 |...evvvnvvvvinnn fooriiinns 589,148.0.99 USD/(EUR) [..ovvvvvnnnvrrinns fonneereiinninens fovvinniiniiieinnn [ (IR )) I (46,549).......... [Q4CK1<)) R AR R RN 1,353 [ coveeennns B024 ............
Currency Forward;
Long: USD  Short: |Foreign Equity BANK OF AVERICA, NA
=10 S Investments ........... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 09/07/2022 |. 09/15/2023 |..eevvvuveevenn foaeeaaenns 71,839(.0.99 USD/(EUR) |+evvvvmmeeeemmnnn fooeeeeeemieeeccs e foeeeeeens (5,676).eeveeeens foeeennnnnn (5,676)]..ccevennnnn (98- eeeeeeeeee e o [ 165 .oeenennen B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity BANK OF AVERICA, NA
=10 N Investments ........... [0 IR [V =T A N BATYDEB6GKMZO031MB27  |. 09/07/2022 |. 09/15/2023 |...evvvvvvvvnnn fooevrinnns 90,263 (.0.99 USD/(EUR) |.evvvvnnnvvvrennnn fooneeiiiniiciies v foeeeeiinns (U257 PSRRI RN (7,132)f.eveeeeee [ 140 PPN P R R, T [ B024 ............

Currency Forward;
Long: GBP  Short: Foreign Equity
UsD ... Investments ...
Currency Forward;
Long: GBP  Short: Foreign Equity
USD e Investments ........... 1) I Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 08/18/2022 |. 09/15/2023 |......eevvvevien |oevinnns 468,223 (.0.83 USD/(GBP) |-..vvvvveeerinnns fomnvneeeeecinnns forvveeneeiiiiiens foeeeenns 25,584 | .o | 25,584 |.......... 24,207 [ooeeeiiiiinneen [ e s 1,075 e B024 ............
Currency Forward;
Long: GBP  Short: Foreign Equity
USD e Investments ........... 1) I Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNEQ7  |. 08/18/2022 . 09/15/2023 |......ecvvrrvnn |oruennes 2,346,688 .0.83 USD/(GBP) [..veeeeeeevenenes foueeeeeiiiiecees oo e 128,224 [ .o [ 128,224 |......... 121,821 [ e e e 5,389 ..ceenn B024 ............
Currency Forward;
Long: GBP  Short: Foreign Equity
USD e Investments ........... [0 Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 | 08/18/2022 |. 09/15/2023 |.......ceevvvnr |oennnnns 1,599,762.0.83 USD/(GBP) |-..vvvveeeriiunnns fonnnneeeeeiinnns forvveeieiiiiiiens foeeeeens 87,412 .o [, 87,412 .......... 82,706 [.vveeeeeierneens [ e e 3,674 et B024 ............
Currency Forward;
Long: GBP  Short: Foreign Equity
USD e Investments ........... 1) I Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 | 08/18/2022 |. 09/15/2023 |......eeevverie |oerinnnes 195,093 [.0.83 USD/(GBP) -eevverreerns foeeeiieeeeeeeee oo oo 10,660 [.covvveens |oerines 10,660 |.......... 10,086 [-eeeeeeeeee [oeeeeiiieeeeeees oo oo M8 | e B024 ............
Currency Forward;
Long: GBP  Short: Foreign Equity

. | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNEQ7  |. 08/18/2022 |. 09/15/2023 |.... ....719,057).0.83 USD/(GBP) |.. ....39,290 | ...

USD e Investments ........... 1) I Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 08/18/2022 |. 09/15/2023 |......eevvvevien |oevinnnns 245,260 1.0.83 USD/(GBP) [.vvvveeeeuvvvnenns feueeeeeeiiiienns e e 13,401 | o 13,401 |t 12,680 [ooeeiiirieeinein oo i e 563 | eeeennnnn B024 ............
Currency Forward;

Long: EUR  Short: Foreign Equity (o 0 0 | 0.91688

USD e Investments ........... 1) I Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 04/21/2023 |.07/21/2023 |....eevveveeras |onnnne 28,556,363 |USD/(EUR)  [oeeeeeeeeeiiiies oemeeee e e o e (279,985)] cvvvveeeeen |ones (279,985)|....... (279,985)]-..cvveeeeeees Joeeeiieeeeeees oo e 34,288 | ..ol B024 ............
Currency Forward;

Long: USD  Short: Foreign Equity (o 0 0 1 | 1.49622

AD o Investments ........... 1) I Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 06/17/2023 |. 09/22/2023 |......evvvvevin |onne 12,063,600 USD/(AUD)  [oevveeeeeeiinins fonneneeeeeeiiies forveeeneiiiinnens foeeees 54,942 | [ 54,042 [ B4,082 [ [ e [ 28,936

Currency Forward;

Long: USD  Short: Foreign Equity (o 0 0 | 1.49622

AD o Investments ........... 1) I Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSZRNES7 | 05/17/2023 |. 09/22/2023 |.....evvvveevre |onnne 10,053,000 USD/(AUD)  [oueeeeeeeeeiiins fommmeeee e oo foieeees 45,785 [..oooein [ 45,785 |.......... 45,785 [ [ e e 28113 el B024 ............
Currency Forward;

Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| s 0.91688

ER i Investments ........... 1) Currency..... NA s KB1H1DSPRFMYMCUFXTO9 (. 02/15/2023 |. 07/14/2023 |.....evvveeeees [oeennne 8,388,666 [USD/(EUR)  |eevveeieeeiinns fonmneneeeeeiinns fonvnenne e o (124,545)] .ooeeeeni fonnnns (124,545)|....... (124,545)]...ovveeeeiiiens forneeeeceiiees o e 8,214 ..ol B023 ............
Currency Forward;

Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.91688

ER oo Investments ........... D1 .o Currency..... NA s KB1H1DSPRFMYMCUFXTO9 |. 03/15/2023 |. 07/21/2023 |.......eeeeennnn ... 16,804,000 USD/(EWR)  J.veeeeeeeeenne oo o [ (445,762)] ..vvveeeee | (445,762)........ (445,762)]. oo | | | 20,153 ..o B024 ............
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.91688
=10 S Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 03/20/2023 |. 07/21/2023 |....evvvuueeeaen fevnnnn 97,212,600 [USD/(EUR)  |eveeeeeeemmmns foeeeemmmeeeeeeees feeeeees o (1,050,466)]........c0. |-evee (1,050,466)|..... (1,050,466)]..cvvveeeeeeeenn feeeeeeemmieeeee Jeeeneeeeeenin o 116,588 | .......... B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| e, 0.91688
EWR ... Investments ... . | Currency..... NA. . KB1H1DSPRFMYMCUFXT09  |. 04/19/2023 |. 07/21/2023 |.... L A31,623 USD/(ELR) e fe [ e 3,609 ... ... 3,609 |... .. 3,609 [. ...518
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.91688
=10 S Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |..evvveevvevennn foeeeeeenns 281,876 [USD/(EUR)  |eeeeeeeeemmmns foeeemmmmmeeeeeenn foeeeeeeeies Joeeeeins 2,357 | eeeiiiiee feeeeeeee 2,357 |oeeenns 2,357 |eveneeeeemnnes foeeeemmee e [ e 33| oo B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| s 0.91688
=10 N Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |.....evvvvvvvinn ferens 1,409,382 USD/(EUR)  oeveenreivinnnnnns foerevnniiiieceins oo v 1784 | [ 11,784 .......... R IRZ: T P RN R R, 1,600 | woeennnnns B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.91688
=10 S Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |..evvveevvevennn foeeeneenns 960,142 |USD/(EUR)  [reeeeemmeeeernnn freeeeemmmieeeee Joemmmneeeeeennn foeeeeeennn 8,028 [.eeeeeeens [oeeeennnnnn 8,028 |........... 8,028 [-eeeeeeenneeeeee Jemeeeeeeeeie e [ 1,152 s B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| s 0.91688
ER oo Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |....evvvvvvvnnn foeriiinns 114,512 USD/(EUR)  |eeeeieiieiieennn oo v foeeeeis e 7 (U R 957 |oveeeeiiinnnn 157 ) R R RN KT B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.91688
=10 S Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |..evvveevvevennn foeeeeeeens 140,938 [USD/(EUR)  |eeeemeeeeeemnnn foeeeeeeemeeeeeee e foeeeeeeea TA78 | e [ 1178 |t 78 | e [ e 169 woeennnenn B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| e, 0.78805
GBP e Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |....evvvvvvvinnn foennns 1,086,630 USD/(GBP)  [ooeieeiennnninns Joevneieeeceinees [ e (22,042)] .cevvvnennn [ (22,042)......... (2217 F RN N R, 1,303 weeennnnns B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity | |  |VWELLS FARGOBAN, | | | | s 0.78805
GBP ... Investments ... . | Currency..... KB1H1DSPRFMYMCUFXT09  |. 04/19/2023 |. 07/21/2023 |.... ... 707,805 [USD/ (GBP) ...(14,358)]... .o (14,358)|.........(14,358)[.
Currency Forward;
Long: USD  Short: Foreign Equity | | |VWELLSFARGOBANX, | | | | s 0.78805
GBP ovvveieeeeeiis Investments ........... [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |.....evvvvvvvinn fernrns 3,558,962 USD/(GBP)  [eoeeieeieinnniens Joevneieeeceinenn [ s (72,194 ceeeeeeeen o (72,194)|......... (T2,194) e e [ e 4,268 | .......... B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity | |  |VWELLS FARGOBANX, | | | | et 0.78805
GBP e Investments ........... [0 IR Currency..... |NAL cooiiiiiiiinns KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |...evvvueeeeenn feens 2,422,486 USD/(GBP)  [eeeeeeeeeeeeee Joemmmeeeeeeee o [t (49,140) .evvnneees o (49,140)f......... (49,140 eeeeeeeeeee e foeeeee e [ 2,905| .ooeevnnnn B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| s 0.78805
GBP e Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |....evvvvvvvinnn foeriiinns 289,103 |USD/(GBP)  [oeveeernnnienrennn feereeeeriiieeees v [ [(18:1525) PR RN (5,864)|.......... [(TR:1525) R AR KU RN 7| e B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| | s 0.78805
GBP e Investments ........... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |..evvveevveeennn foeeeneenns 368,856 JUSD/(GBP)  [reeeeeenereerennn freeeeeemmnieeeee feeeneeeeei [ (7,482) e | (7,482).......... (7,482)[ e eeeeeeeeeeeee | foeeeeeeeeeeeen [ 42 .......... B024 ............
Currency Forward;
Long: USD  Short: Foreign Equity WELLS FARGO BANK, (| s 0.91688
=10 N Investments ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 04/19/2023 |. 07/21/2023 |.....evvvvvvvinn ferens 3,072,202 USD/(EUR)  [eeeeereirnnneiies Jeeneeeeeeiiins [ [ 25,964 | .ooeeeiinnn [ 25,964 |.......... TR U R R R, 3,685 | .......... B024 ............
Fixed Income Security Interest IIELLS FARGO BANK,
Bond Forward .......... Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 04/04/2023 |. 04/07/2026 |.........cvvvven feunnns 75,000,000 ...... LZAPZ K FOR R R RO (2,485,098)(..cevve [onnns (2,485,098)|..... (2,485,008)[.....cccvvvnnnnns Joevnnineeeiiinins [ e 624,417 | ..ooeeenns BO311 ..........
Interest WELLS FARGO BANK,
Bond Forward .......... |.. .. | Rate... N.A KB1H1DSPRFMYMCUFXT09 |. 04/18/2023 |. 04/16/2026 |.... e (2,427,307 cevennennn [ (2,427,307)|...... (2,427,307 )] eeveveeeiieieenes feeeeeeeeeeeeeeeees foveiiiiiiiiiiiiin o, 1,254,376 [ ......... ..
1439999999. Subtotal - Forwards - Hedging Other (6,799,920 (6,799,920) (8,137,449 2,367,476 | XXX XXX
Fixed Income Security | |WELLS FARGO BANK | | | | |
Bond Forward .oovovees [ oororoioieieeccen, NA oo Duration..... NA. i KB1HIDSPREMYMCUFXTO9 |. 07/26/2021 |. 04/19/2024 |..oovvevvvens fonnes 250,000,000...... 105. 148546 |..vovvviviiaiaes fooeeiniieieienes foeeee 2,355,541 |oeveiieceiens | o (70,684, 165)). ..o fooiniiiiiiisieies | oo | 1,121,856 | ooonnns BO3M .eoveees
1449999999. Subtotal - Forwards - Replication 2,355,541 XXX (70,684, 165) 1,121,856 | XXX XXX
1479999999. Subtotal - Forwards 2,355,541 (6,799,920) XXX (77,484,086) (8,137,449 3,489,332 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,317,539 17,645,059 | XXX 22,880,409 (7,591,133 3,916,422 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 101,898,059 84,821,353 (14,038,812) 1,076,018,383 | XXX 1,076,018,383 24,833,415 (768,138 157,028,524 | XXX XXX
1719999999. Subtotal - Replication 2,783,387 3,338,207 1,969,897 | XXX (66,882,565) (274,278 251,121,856 [ XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 104,681,446 84,821,353 (9,383,066) 1,095,633,338 | XXX 1,032,016, 227 17,242,282 (1,042,416 412,006,802 XXX XXX

Code

Description of Hedged Risk(s)

@) |
[

(b)

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

0023 ...

0024 .
0031 .
0053 .
0062 .

0311 ...

. | Hedge FX Exposure on Equity Investment
.| Convert Assets to Fixed/Float ..............
. | Hedge Bond Portfolio Against Rise in Interest Rates ..
. |Fixed Income Annuity Hedge Program ..
. |Duration Management Hedges

Convert Foreign Bonds to Fixed USD




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

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

03

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other [ in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin ltem Hedges Year Exposure (b) Point
SEP 23 CBT 5Y T-NOTE |Fixed Income Interest
[TV S R 2 | 2,300,000 [.eeeeiiiiiiiiiiiieinnn Portfolio ........cee.. 12 R Rate........... .09/29/2023 .[CBT ...evvvvvvvnnnnes BATYDEB6GKMZ0031MB27  |.05/23/2023 .|..... 109.0063 |..... 107.0938 [.oevvevviiiiiiiiiiins o e e e (44,023)|........ (44,023)]............ 38,844 [BO311 L..eeeenenin [ariiiinnne 1,000
SEP 23 CBT 10Y TNOTE | Fixed Income Interest
A U< R F 68 |......... 6,800,000 |...ccvvvrrriiiiiieieeens Portfolio ............. 12 R Rate........... .09/20/2023 .[CBT ...evvvvvvvnnnnes BATYDEB6GKMZ0031MB27  |.05/23/2023 .|..... 114.0063 |..... 112.2656 |....oevveenees 9,563 [o.oeviiiiiinns 9,563 | e e | (118,468)........ (118,468)[........... 114,844 [BO311 ... | 1,000
SEP 23 CBT 2Y T-NOTE |Fixed Income Interest
2T i e M 2,800,000 |.... .... [Portfolio .. D1 ... . |Rate.. .09/29/2023 .[CBT ...evvvvvvvnnanes BATYDEB6GKMZ0031MB27  |.05/23/2023 .|..... 108.0219 |..... 101.6719 |.... e (438) | [X1:)) F R (SRR TN (37,844)|........ (37,844) R IR 2,000
Sep-
=5V R R 40 |......... 8,833,400 5 Reserve Liability ... |Exhibit 7 .. |Equity/Index |.09/15/2023 .[CVE .................. ES7IP3U3RHIGC71XBU11  [.06/14/2023 .|...4,416.7000 |...4,488.7813 |............ 105,000 |............ RLUSTVLV VN SRR FUUURRURURRRUUUI R RN 143,100 |........ 143,100 |........... 116,390 [BOB2 ..............|ceeeeeeeniins 50
Sep-23 CME E-MINI
21N (VX R R 20 |oeeeens 1,916,600 HUES 2000 IND FUT ... [Reserve Liability ... |Exhibit 7 .. |Equity/Index |.09/15/2023 .[CVE .................. ES71P3U3RHIGC71XBU11  (.06/14/2023 .|...1,916.6000 |...1,903.7000 |.............. 5,600 [oeevevriiinnns 5,600 |oooeeiiiiiiiiiins o e e (12,900)|........ (12,900)|..cccveenes 25,253 |BO62 .......ccvvvns|ieiiiiiiinnnns 50
Sep-23 CBT 30 YR Fixed Income Interest
VSV T A 50 ..ot 5,000,000 | TREASURY BONDS ....... Portfolio ............. [0 P Rate........... .09/20/2023 .[CBT .....evvvvvennnnes ES71P3U3RHIGC71XBU11  [.06/01/2023 .|..... 128.8125 |..... 126.9063 |............. 37,500 |.oooeeennns 37,500 foooeeeiiiiiiiiies fovvviiiiiiiiiiins Joeeiiiiiiiiiiens o (95,313)|........ (95,313)].cceeennnn 65,881 |BO31T ..oeeveveees [eeeeeennns 1,000
1539999999. Subtotal - Long Futures - Hedging Other 157,225 157,225 (165,448) (165,448) 408,502 XXX XXX
1579999999. Subtotal - Long Futures 157,225 157,225 (165,448) (165,448) 408,502 XXX XXX
SEP 23 CBT ULT TNOTE |Fixed Income Interest
L1V S A [ 700,000 | .evvvvrrrrrrrrnrniiannnnns Portfolio .........e... 12 R Rate........... .09/20/2023 .[CBT ...evvvvvvvnnanes BATYDEB6GKMZ0031MB27  |.05/23/2023 .|..... 119.3705 |..... 118.4375 |...ovveeeenee 2,078 |oeeeeiiiiienns 2,078 |ooeeeeieeiiiiiens o e e (6,531)]...ccueee [(HX2D] P 11,822 |BO3TT ..o [ 1,000
Sep-23 CBT 2-YEAR Fixed Income Interest
TUWB L e, 230 |........ 46,000,000 [TREAS. NOTE ........... Portfolio .......ee.... [0 P, Rate........... .09/29/2023 .[CBT .....eevvvvennnnns ES71P3U3RHIGC71XBU11  [.05/25/2023 .|..... 102.8313 |..... 101.6719 |.............. 7,188 [...unnnnnnenes 7,188 |eveeiiiiiiiiiine | foeeeeiiiieeeeeees fonnnn, 533,671 |........ 533,671 |........... 606,101 |BO311 ...eeveenene funnnnnnns 2,000
1609999999. Subtotal - Short Futures - Hedging Other 9,266 9,266 527,140 527,140 617,923 XXX XXX
1649999999. Subtotal - Short Futures 9,266 9,266 527,140 527,140 617,923 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 166,491 166,491 361,692 361,692 1,026,425 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 166,491 166,491 361,692 361,692 1,026,425 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
L0 T L2701 FE TP AP OTTPPTP
Bank of America Merill Iynch . . (12,742) .. . 23,945 |.
Royal Bank of Canada 78,106 |oveniiiiiiiiiiiiiiiis 77,182 |....
Total Net Cash Deposits 65,364 101,127
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0311 .ot DUFTON MANAGEMENT HEAGES ... ..eeeeetsii e et eeie et e ettt e e ettt e e oo e et e e e e e eaaa e e e e eeaaaa e e e eeeasa e eeeesaas e eeesanaa e eeesssaa e eeensssaaeeeenmaaaeeeessnnaneeeennsaaeeennsnna e eeesnsaaaaeeeesnanaeeeesnsaaaeeeeesasaeeeeesnnanaeeeennnaaaeeeeennsneeeeennnnnteeeeesnnneeeennnnnteeeennnanaeeeeennnneeeeeenaneeeeesnnaneeeeeetnnaeeeeennanaaeeeeennnaeeeeennnaeeeeeenna et eeeennn e eeennnnn e eeennnn e eeennnnnnnn
0062 ....vevvenennn LTI IR T 1o = 1T TP PP
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 166,928 (438) 166,928 166,928 (438) 166,928 1,026,425 1,026,425

BARCLAYS BANK PLC .. ... (G5GSEF7VJP5170UKS573 . LY Y . 65,980,000 |.... .. 62,972,740 .. 64,450,357 . 4,707,011

BNP PARIBAS ....... ROMUWSFPUBMPROBKSP83 . |. Y. . 25,873,000 |. 26,235,218 |.. 26,235,218 o e 362,218 [ ..

BANK OF AMERICA, NA BATYDEB6GKMZ0031MB27 . |. Y. 116,234,528 |. . 115,826,492 |.. . 116,967,245 .(1,039,489)). .8,042,749 |..

CREDIT AGRICOLE CIB .. . 1VUV7VQFKU0QSJ21A208 . |..........Y. ...2,530,000 |.... ....2,437,102 ....2,437,102 .. ... 308,900

CITIBANK, N.A. wevveiiiiiiinnns ES70DZWZ7FF32TWEFATE . |..........Y. . 69,430,000 |.... 71,200,585 71,200,585 .7,153,348

CREDIT SUISSE INTERNATIONAL . E58DKGMJYYYJLN8C3868 . |. Y. .. 930,000 | .... 919,476 e Q19,476 | e e [

GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBBBKS528 . Y. . 18,020,000 |. 18,282,306 18,282,306 . 161,807

HSBC BANK USA, N.A. .. . 1IE8VN30JCEQV1H4R804 . ) TR T S RO B A O O [ RO RPN ..

JP MORGAN CHASE ..... THBGLXDRUGQFUS7RNES7 . Y. 146,860,000 |. . 144,950,043 |.. . 145,691,203 20,161,087 |..

MUFG SECURITIES EMEA . 353800V2V8PUYITK3EQE . Y. . 11,640,000 |. 11,302,940 |.. 11,302,940 1,094,677 |..

MORGAN STANLEY AND CO. INTERNATIONAL PLC . . 4PQUHN3JPFGFNF3BB653 . |. Y. . 39,140,000 |. 37,919,532 |.. 37,919,532 | i e [ SN

MORGAN STANLEY CAPITAL SERVICES, INC . . |7331LVCZKOKX5T7XV54 . |. Y. .. 4,730,000 |. ..4,723,919 |.. ..4,723,919 . 354,839 |..

MIZUHO CAPITAL MARKETS LLC RBOPEZSDGCO3JSBCEU02 . Y. . 11,140,000 |. 10,958,986 |.. 10,958,986 .1,364,472 |..

ROYAL BANK OF CANADA .... ES7IP3USRHIGC71XBU11 . Y. .51,510,000 |. 57,639,859 |.. 57,350,146 7,526,877 |..

NATWEST MARKETS PLC RR3QW 1 CWW1PCSBA4S074 . Y. . 23,390,000 |. 22,223,764 |oeevieiiiiiieeiiiiiees A 22,223,764 | .eeeiiiiiiiiiineiiiiiis . LOTA150 [

SOCIETE GENERALE ... 02RNE8 |BXP4ROTDBPU41 . Y. 123,790,000 |. . 126,695,266 |.. . (8,452,126)). . 127,240,352 .(8,452,126)|. 11,016,319 |..

TORONTO DOMINION BANK PT30B789TSUIDF371261 . |. Y. ) .639,112 |.. . (2,128,075)). . 639,112 .(2,128,075)). . 945,846 |..

UBS AG, LONDON ......... BFM8TE1CT2L1QCEMIKS0 . |. Y. . 30,894,000 |. ,060,315 |.. .. (50,738)|. ,060,315 .... (50,738)|. ,728,606 |..

WELLS FARGO BANK, N.A. .... KB1H1DSPRFMYMCUFXT09 . Y. . 36,890,000 |. . 112,104,293 |.. . (8,340,831)). . 66,873,462 . 113,643,822 (78,859,373)|. 13,926,429 |..

NOMURA GLOBAL FINANCIAL PRODUCTS IN .. 02V05H2G7GRS05BHJIT .. Y. ...5,520,000 |.... ... 5,877,758 ... 357,758 |... ... 5,877,758 357,758 |... ... 804,222 .... 804,222
0299999999. Total NAIC 1 Designation 784,501,528 861,969,705 (107,062,877) 67,855,744 867,124,138 (178,379, 969) 982,282 80,271,336 39,391,244
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 266,052,665 515,420,092 (174,693,584) 79,448,896 517,803, 421 (174,531,363) 81,280,599 331,795,467 327,020,415
0999999999 - Gross Totals 1,050,554, 193 1,377,556,726 (281,756,898) 147,471,568 1,385,004, 487 (352,911,770) 82,429,809 413,093,227 367,438,083
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 1,377,556,726 (281,756,898)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUsIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
TORONTO DOMINION BANK . PT30B789TSUIDF371261 .. . Cash Col lateral ... .1,230,000 |... ...1,230,000 |.eeveinnns cereeinn
BANK OF AMERICA, NA ... BATYDEB6GKMZ0031MB27 . [ Treasury. .. |912803-FV-0 ... | TREASURY NOTE ... 820,082 |... ....1,238,324 |....12/15/2051 ...|.
BANK OF AMERICA, NA ... BATYDEB6GKMZ0031MB27 . | Treasury. . [912803-FV-0 ........ TREASURY NOTE .. 227,49 |... ... 343,519 |....12/15/2051 ...|.
WELLS FARGO BANK, N.A. KB1H1DSPREMYMCUFXTO9 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. 333,677 503,852 |....12/15/2051 ..
WELLS FARGO BANK, N. KB1H1DSPREMYMCUFXTO9 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. 299,833 452,748 |....12/15/2051 ..
WELLS FARGO BANK, N. KB1H1DSPREMYMCUFXTO9 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. 440,830 ... 665,654 |....12/15/2051 ..
WELLS FARGO BANK, N. KB1H1DSPREMYMCUFXTO9 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. 847,817 .1,280,203 |....12/15/2051 ..
WELLS FARGO BANK, N. KB1H1DSPREMYMCUFXTO9 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. 322,257 486,609 |....12/15/2051 ..
WELLS FARGO BANK, N. KB1H1DSPREMYMCUFXTO9 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. .2,011,815 .3,037,840 |....12/15/2051
CVE ... . ES7IP3U3RHIGC71XBU11 .. Cash Col lateral . 53,007,531 .. 53,007,531 |...
RBC CAPITAL MARKETS 549300EX04020BFQTQ27 .. Cash Col lateral . 32,077,703 .. 32,077,703
.... 549300LCO2FLSSVFFRG4 .. Cash Col lateral ... N ... 825,125 |...
BOFA SECURITIES INC ...ieeeeuuuseermnnunsaerennnesaanrnnnssseerennnssseernennssaennnnnnnsees 549300HNAUKVIE2R3UTS .. [ Cash. .. oeeeeureieeeieiiiieeeeeeniiieeeeerniieeeeeennnis | evnsnsesssnnnnnanenes CaSh €Ol 1atEral ....iiieieeeesiieiennsreerren s s serrennsseeerrnnassaernnnnaseernrnnnssaes [onaaeeeennnnnaaeeennnnnnns 213,500
0199999999 - Total 92,657,666 15,279,900 95,362,608
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BARCLAYS BANK PLC
BNP PARIBAS
CREDIT AGRICOLE CIB ...
CITIBANK, N.A. .........
CREDIT SUISSE INTERNATIONAL .
GOLDMAN SACHS INTERNAT IONAL .
JP MORGAN CHASE
MUFG SECURITIES EMEA PLC

MIZUHO CAPITAL MARKETS LLC

ROYAL BANK OF CANADA
NATWEST MARKETS PLC ...
SOCIETE GENERALE .
UBS AG, LONDON .

MORGAN STANLEY AND CO. INTERNATIONAL PLC ..
MORGAN STANLEY CAPITAL SERVICES, INC .

NOMURA GLOBAL FINANCIAL PRODUCTS IN

... GBGSEF7VJP5I70UKS573 ..

. ROMUNISFPUBMPROBKSP8S ..
1VUV7VOFKU0QSJ21A208 ..
ES70DZWZ7FF32THEFAT6 .
E58DKGMJYYYJLNBC3868 ..
W22LROWP2 [ HZNBB6KS528 ..
... TH6GLXDRUGQFUS7RNES7 ..

. KSHU1BE3LMSVCCJJJ255 ..
4PQUHN3JPFGFNF3BB653 ..
I7331LVCZKQKXST7XVS4 ..
... 0VBII8sEax2D1J857GP30 ..

. 0ZV05H2G7GRSOSBHJ9T ...
ES7IP3U3RHIGCT1XBU11 ..
0X0002A000084EAA4E ...
. 02RNE8IBXP4ROTD8PU4T ..
. BFM8TB1CT2L1QCEMIKSO .

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

Cash Col lateral
Cash Col lateral
Cash Col lateral

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

Cash Col lateral
Cash Col lateral

930,000
. 18,020,000

123,790,000
. 30,894,000

146,860,000 |...

. 11,140,000 |...
.5,520,000 |...
. 51,510,000 |...
23,390,000 |...

WELLS FARGO BANK, N.A. KB 1H1DSPREMYMCUFXTOO .. Cash Col lateral . 36,890,000

BOFA SECURITIES INC ... 549300HNAUKVAE2R3UTS .. Cash Col lateral 1,272,401

RBC CAPITAL MARKETS 549300EX04Q20BFQTQ27 .. Cash Col lateral 264,780,264

BANK OF AMERICA, NA ... BATYDEBGGKMZO031MB27 . | Treasury. TREASURY NOTE .5,334,300 |... ... 02/15/2051 ....[.
CITIBANK, N.A. ............ E570DZWZ7FF32THEFAT6 . | Treasury. TREASURY NOTE ... 02/15/2051 ....[.
WELLS FARGO BANK, N.A. .. KB1H1DSPREMYMCUFXTO9 .. | Treasury. TREASURY NOTE .. 11,268, ... 02/15/2051 ....|.
0299999999 - Total 964,189,665 38,975,800 XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description
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