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STATEMENT AS OF MARCH 31, 2025 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 [erees 106,594,080,506 |......cocvveevrieerriciricinies oo 106,594,080,506 |......... 102,132,602,298
2. Stocks:
2.1 Preferred STOCKS .....c.eiiiiririiieieieiiee sttt [ 258,889,369 [....ovoveeveeeeieieirireeeienines [erereneeieieens 258,889,369 |....ccccveenene 43,090,425
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 437,372,319 [ [ 437,372,319 | 732,344,920
3. Mortgage loans on real estate:
B FIISEHENS v [ 17,566,674, 113 ..o [ 17,566,674,113 |.......... 17,096,664, 111
3.2 Other than first IENS.........c.covriiiiieeeeieee e [ 347,906, 777 |eeeeeeeeenieeeeeeerreneeiene freeerereneenes 347,106,777 v 353,546,596
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
$ (68,365,000) encumbrances) ............cccooeeeeeereirireeenes |oeeereenenencees 88,312,572 | [ 88,312,572 |..ceven. 88,883,285
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .ooeeenen (234,853,716) ), cash equivalents
[CJ— 2,947,392,837 ) and short-term
investments ($§ ... 300,102,905 ) oo [ 3,012,642,026 |.......coocveereririicieine [ 3,012,642,026 |............ 3,363,256,891
6. Contractloans (including $ oo premium notes) ...... [..cceueee. 1,069,466,625 |................. 23,420,749 |............ 1,046,045,876 |............ 1,024,304,990
7. Derivatives ..920,743,476 |.. ..920,743,476 |.. ..1,519,143,792
8. Other iNVESIE @SSELS .........ouoiuiieeiieeiceeieeeieee ettt niens [rereieneias 4,088, 158,969 4,081,589,161 |........... 3,739,246,706
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 4,283,175 oo e 4,243,175 oo 107,878
10. Securities lending reinvested collateral @SSets ...........cocoiiriiiiiiiiiieiieees e [ [ [
11.  Aggregate write-ins for invested assets ... , , 100,785,016
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.cocveveveevevevereeicierees v 134,484,754 619 |............... 29,990,557 |......... 134,454,764 062 |......... 130, 193,976,908
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccceurvriimiueiereenineeieieeeeseeeeienenas frernienenns 1,075,542,181 | 3,164,843 |............ 1,072,377,338 |........... 1,030,890, 107
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 401,949,678 | 225 oo 401,949,453 |................ 342,649,503
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiUumS) ..........ccccuiieieiiiiieiereeeeeeeee e [ererereeieieeeeens 141,940 [ e 141,940 ..o 141,940
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 74,695,576 |......ococveee. 6,394,571 | 68,301,005 |...ccveveeeenn. 54,641,200
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccooeeveees eveveeveerveeennne. 592,428 |.....oeeeeeeeeeeeeeeeeeees e 592,428 |...c.ccvov. 2,574,900
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 8,267,648 | e, 8,267,648 |............... 62,218,488
18.2 Net deferred tax asset ...........ccoceeveuenee ..1,589,584,344 |. ..741,911,856 |.. ..705,426,319
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 44,937,731 [ oo e 44,937,731 | 44,858,353
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 37,839,666 |.....c.cooveeirereieiieieieeies [ 37,839,666 |................. 40,485,345
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 19,125,784 |...oooveeeee 19,125,784 | o
25. Aggregate write-ins for other than invested assets ...........cccccoeoevvrireeieeeries foevrenns 12,313,515,274 |............... 227,644,955 |.......... 12,085,870,319 |......... 11,980,202,074
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 150,050,946,869 |............ 1,133,993,423 |......... 148,916,953,446 |......... 144,458,065, 137
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 58,976,251,794 |....oovieirieriencenia [, 58,976,251,79% |.......... 60,358,084,498
28. Total (Lines 26 and 27) 209,027,198,663 1,133,993,423 207,893,205,240 204,816,149,635
DETAILS OF WRITE-INS
1101. Derivatives-collateral assets ... o, 97,064,692 |...oovieciicricnenene oo 97,064,692 |.....ccovnnnn. 100,785,016
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 97,064,692 97,064,692 100,785,016
2501. Interest in annuity contracts ... e, 11,594,282,983 |.....ooooocrrreeirercriiiiins v 11,594,282,983 |.......... 11,428,057,478
2502. Admitted disallowed IMR oo oo 468,398,158 [....ovovoeeecceerreceeies [ 468,398,158 |................ 528,131,646
2503, MISCEITANEOUS ..ot [ 247,809,342 |....occovenen. 227,207,693 |...oocveene. 20,601,649 |.....cccoeeee. 21,357,365
2598. Summary of remaining write-ins for Line 25 from overflow page ..3,024,791 |... 437,262 |... ..2,587,529 |... ..2,655,585
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,313,515,274 227,644,955 12,085,870,319 11,980,202,074




STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ......... 120,671,164,720 less $
(including $ v 62,322,430  MOGACO RESEIVE) .....ovuiiieeiviiieieiete ittt b st et be s nsesesessns [eesennns 120,671,164,720 |........ 117,165, 122,897
2. Aggregate reserve for accident and health contracts (including $§  .........cccccceeiiiiiiccee. MOACO RESEIVE) ..o foeiiccce e
3. Liability for deposit-type contracts (including $ 2,057,978,289 |.. 1,967,907,689
4. Contract claims:
A LIFE oo bbbt b et b et b bbb 1,173,344,157 |............ 1,112,559,548
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 $ ..o
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $ ..o, MOACO) .o
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............cccceee |oereeeeeeienenesne K0 302
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
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 $ ........cccccceveerienncnnns
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
U and deposit-type contract funds $  .........
11.  Commissions and expense allowances payable on reinSUranCe aSSUMEA .........ccoeuiiuiiiriieieerieesieesieenie e e seeseeseesreesree s [eeeesee s sieees [oesee e s iee e s s
12, General EXPENSES AUE OF BCCIUBH ...........ceevevieeriietieiteeesteseeteseeseteeteteeseteseseasssessssessesesessesessesessesessasensasessssessssesessesessesensasensans [reresseneneenennans 3,616,482 |...ocooveieee 4,253,846
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred alIOWANCES) ............c.ceurueriiiiieieieieieieee ettt sesseses [oeeeeenene (1,277,562,401)|.......... (1,287,958,084)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ..........c.ceveueuiriiirieieieieieee s oo 5,391,825 |...ccoveiinee 1,009,118
15.1 Current federal and foreign income taxes, including $ ..........ccccccoveennne on realized capital gains (losses) .
15.2 Net deferred tax ability ..ot
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ agents' credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign eXChange rates ...
21. Liability for benefits for employees and agents if not included @bOVe ...
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates .............cccoceveniiiinininns
2405 Drafts OULSTANMING ... .eoieeeiieeiei ettt ettt e e s e eae e es e e eae e st e s e e s e easeemeeeneees e e emeeemeenaee s eenseenseanseenseenseans [oreeiaseiae s e e e e s e e st e saesns [eaeeeeeiae s s
24.06 Liability for amounts held under uninsured plans ..
24.07 FUNAS eld UNAET COINSUIANCE ........eiiueiiiiiitiaiteeiteeste et ettt sae e et e sbeesbeesbe e bt e et eabeeaeeeaeesheeeb e e ehe e beembeembeem bt easeeaeesaeesbeenbeenbees [soesseesanesatesseesaeeeaessaeenes e
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen .146,078,798 |.. ...271,440,173
24.09 Payable for securities ..... 611,176,274 |.. ...258,387,678
24.10 Payable for securities lending 1,003,417,59% |............ 1,003,570,333
24.11 Capital NoteS $ ...cvevvvveevrecrcrrcceeeeee. AN INEErESENEIEON $ .o et [ eereeee ettt
25. Aggregate write-ins for liabilities 12,526,705,872 12,689,503, 197
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 140,742,062, 187 136,060, 666,729
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 58,945,140,586 |........... 60,338,737,225
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 199,687,202,773 196,399,403,954
29, COMMON CAPILAI SLOCK .......cvvivieieieiiiicietetet ettt ettt ettt ettt s et se et st et eses e s s st et esesesesessasesssesesesesesesnssssssesasesesesssnssssasssas|oesesessasinnans 25,000,000 f...cocvevenes 25,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt see e [oreeeae e sae st sies oaessessesaesassae e sae e
1 W o] (V13N g To] (T TP P PR OUTPRTURT RO
33.  Gross paid in and contributed surplus 4,457,575,310 |..
34. Aggregate write-ins for SPECial SUMPIUS fUNDS ..........c.cueveveeececeeeeee et eeeeeeee et sae et sesasass e e s s enssasaesesesesasassssessssnanansans [oesesesesannaas 468,398,158
35, UNaSSIGNEA fFUNAS (SUPIUS) w......vueececeeeeeiicececeeee e caceeeeee s s s saeeeee s s s s assese s s s ssssssesesassssassssessssssassssesasssassssssesasanssassssesssnasanen |resassssees 3,255,028,999
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ..........cc..... 31,111,209 in Separate Accounts Statement) .............. 8,181,002,467 8,391,745,681
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 8,206,002,467 8,416,745,681
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 207,893,205,240 204,816,149,635
DETAILS OF WRITE-INS
2501. Obligations under structured settlement agreements ... |oeseeeiens 11,594,282,983 |......... 11,428,057 ,478
2502.  Derivatives—Collateral 1TabiliTy ..ottt nenen [oesesesesesenas 915,800,476 |........... 1,240,684 ,850
2503.  Liability for interest on ClaimS .ottt [eeneneneaee s 9,742,905 |.oovevenne 7,959,773
2598. Summary of remaining write-ins for Line 25 from overflow page ....6,879,508 .... 12,801,096
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,526,705,872 12,689,503,197
£ 0 ) RO OO PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAJE .........cccciiiiiiiiiiiii et [eoe e esiaes [oosese s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401, Admitted diSalloned IMR ..ottt [eeteteten e 468,398,158 |.......cco.c.. 528,131,646
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
3403, s
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 468,398,158 528,131,646




STATEMENT AS OF MARCH 31, 2025 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 ..............cccoeveveeenc oo 7,979,095,125 |............ 4,430,430,026 |.......... 21,985,659,806
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 10,750,566 |.......ccccenv.e 14,113,326 | 58,323,964
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,399,551,281 |.. ..1,312,925,058 |.. ..5,501,855,305
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (9,944,809)]|.. ....(3,237,971)|.. ..(28,354,219)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ...............cccceueeveifreeeccnenene 13,660,873 |..coovcecene 7,562,933 |..coconvee 46,376,966
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 16,689,339 | 342,201 [ 687,141
7. Reserve adjustments oN reiNSUrANCE CEABT ............ococvovivcueveuiuieiieeeiete et ceee st es e s e e eee e (G574 (575,912) [ (1,269,432)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueueriiiseieeeiieeesesese s ssesese s ssssesesesssssesessssns [eessciceseseenas 231,365,505 |....cccenve 225,021,590 |............... 915,444,562
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 74,815,363 70,120,973 288,052,456
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 9,715,983, 186 6,056,702,224 28,766,776,549
10, DEAth DENETILS ... eeeseeee .. 622,172,758 |................570,677,980 |............ 2,260,978,263
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 1,826,462
12, ANNUItY DENETILS ..vovieiiiicicicececcce ettt ssnen s senesessnsnsnene e 1,019, 714,632 [l 962,185,654 |............ 4,005,636,971
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeeeeeieieverereeceeeees oo (8,457) 289,558
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ...........cccovoeiiiiiiiniiiiiini i [ [
15.  Surrender benefits and withdrawals for life contracts ..................... 4,059,921,523 17,393,286, 587
16, GIOUP CONVEISIONS ......vveieeeieiteseseseaeaeassseseseseseassss s sesesesesessss st seseseseseasssssassesesesesesssssssssesesesesessas]oeseneasaseneseseseneas 137,166 [ 18,499 90,945
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 26,084,599 |................ 13,836,096 |................. 72,183,379
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 13,653,900 |................. 13,020,336 |....ccccceenenee 53,252,318
19. Increase in aggregate reserves for life and accident and health contracts 3,506,041,823 519,679,311 4,222,051,055
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 9,248,188,761 |............ 5,888,280,004 |.......... 28,009,595,538
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........ccoccvveveveueueuereieeieseseseseeeesesesesesesssseseeeeeseseenenes 280,508,941 |....oovceene 243,544,258 |............ 1,064,410,650
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 41,030,220 |................. 28,241,357 |ooeee 117,868,834
25. Increase in loading on deferred and uncollected PremMiUMS ............c.ccovoveveueucieeieieie et e s e (34,602)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (129,481,479)|.............. (501,256,800)|.......... (1,613,508,892)
27. Aggregate write-ins for deductions .... 860,746 14,326 11,853
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 9,665,869,867 5,805,515,641 28,210, 365,680
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 50,113,319 | 251,186,583 |....ccooenve 556,410,869
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 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 50,113,319 | 251,186,583 |............... 556,410,869
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 36,915,718 57,272,841 210,026,649
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) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 13,197,601 |.coveneeeee 193,913,742 |................ 346,384,220
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (6,716,444) (excluding taxes of $  .oeoveeeeeencne 13,234,965
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 142,871,180 82,929,955 (70,980,429)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 156,068,781 276,843,697 275,403,791
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 8,416,745,681 8,929,135,758 8,929,135,758
37, NEtINCOME (LINE 35) ...uueiiiecieeeeeeeeeieieeeaeeeeseeseseseee e seseseseeeesssesesesesssssesesesesassssssesesasssssssesesassssne fersesnsnsasann 156,068,781 |......c..cncc. 276,843,697 |.......c........ 275,403,791
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (91,599,842) (465,686,045)|.. ...92,082,358 |.. ..368,492,220
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..160,028,871 |.. (100,491,284)]|.. (211,468,376)
40. Change in net deferred INCOME TAX .........c.cveveueuiuieieiieieietetete ettt se et es e as st eeenenens 3,688,604 |................... 9,825,264 |.. ..167,079,068
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(51,034,101)|.. ..(45,293,820)|.. (264,087,997)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ... (2,312,953)].. ..8,460,072 |.coooirenne 2,983,628
43. Change in reserve on account of change in valuation basis, (inCrease) or deCrease ..............ooveveveeoererrereeeieiessresees e [ 182,824,592
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeeeeeeee e seseseee e sessas s s s eseseasssssssese oo (9,599,434)|................ (78,485,487)|.............. (146,775,720)
45, Change iN trEASUNY SEOCK ........ciuiiitiiitiiitieii ettt sttt ettt ettt sie e et e sbeesbeesbeebeebeemneennesnnesmeesn [oesmesiaseiaesiae s e s e siesee e [oeeesieseesiessees s s saessaeens [oesesiaesaesiae e e se e
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. ... 46,980,976
47.  Other changes in surplus in Separate ACCOUNtS StAtEMENt ............cccurureririecireeieeeee e (44,021,599)
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I = T I o PRSPPSO
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 SIOCKNOIAETS ...........cocuevivieieiiiiieiete ettt tease st seseas s st st se st sesssssessseseseseseafereeeeeeeeseseneneesenesnesenenene [reeeenenenesene s eseseeennnes [oeneneneenneas (890,000,000)
53. Aggregate write-ins for gains and losses in surplus 140,885 199,340
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (210,743,214) 162,241,484 (512,390,077)
55. Capital and surplus, as of statement date (Lines 36 + 54) 8,206,002,467 9,091,377,242 8,416,745,681
DETAILS OF WRITE-INS
08.301. Intercompany inCOME OTNET ......cciuieiiiiiieccc ettt 29,265,007 |.coooveeenene. 27,529,181 oo 114,603, 100
08.302. SUNAIY INCOME ..eueeeeeeieeciee et ettt seseeseseeesee e eseseseses e e seseees e s e e seseseses s e sesesesesassnsnsesesesassnsnsesesasnas [oesesssnnnnaneen 26,728,596 |.....ocoeuenene 22,327,602 | 89,398,675
08.303. Fee income from deposit CONTract ... 18,828,837 |.cecoveee. 19,433,773 |ooee. 79,311,678
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ..............cveveveveueuiieeeeeieieievereieeee oo (W0 o — 830,417 | 4,739,003
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 74,815,363 70,120,973 288,052,456
2701. Adjustment in funds WithReld .......ococooiiiiiiiieiiieee et e 759,885 |..
2702. Fines, penalties and fees from regulatory authorities . . 100,861 |..
A7 01 TSSO OSSOSO PERROUPTRUPRTIO ROTPRPOTOPRRRPPTTRPPPRTOPRRRORPT AN
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccccceiieiieiiiiciiniee e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 860,746
5301. Change in special reserves on certain group annuity separate accounts ... |orncceeee e
5302. Annuity benefits direct ...
5303. ettt eaeeeeaeeeeaeeeeeeeeeaeeeeaateeeaeeeeneeeeaneeeeeeeeaneeeeaneeenteeeaneeeenneeeseeeenneeeenneeennneeennnes[oreeeinneenne e e et e e s saneeeneeennn [oreeene e et e s e e e e e ene [reeean e e e e
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 140,885 199,340




STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 7,026,388,205 |............ 4,420,283,215 |......... 18,059,016,842
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,270,666,627 |............ 1,189,145,902 |........... 5,101,727,039
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 321,770,272 292,298,484 1,203,558,737
4. TOtal (LINES 110 B) ..ottt 8,618,825, 104 5,901,727,601 24,364,302,618
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 4,753,879,850 |............ 5,327,039,417 |.......... 19,657,022,096
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (142,410,679).............. (486,715,243)|.......... (1,574,490,814)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 454,595,251 |...ococevne 415,971,007 |........... 1,768,799,054
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ .............. (7,107,871) tax on capital
GAINS (IOSSES) ...ttt b bbb (3,408,728) (22,515,726) 234,011,630
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 5,062,655,694 5,233,779,455 20,085,341,966
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 3,556,169,410 667,948,146 4,278,960,652
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 7,765,351,832 4,488,125,022 ... 19,343,812,669
12.2 Stocks .............. 390,561,614 182,036,830 333,952,759
12.3 Mortgage loans ... 304,190,990 608,420,896 2,623,649,002
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 84,331,889 |............... 116,649,225 |............... 351,952,667
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens 482,591 | (502,608)|......ccenenv... (1,257,411)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 511,634,766 566,825,061 608,943,209
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 9,056,553,682 |............ 5,961,554 ,426 |.......... 23,261,052,895
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbttt [ereeineas 12,483,071,983 |........... 5,175,978,906 |.......... 19,667,875,913
13.2 SEOCKS ...ttt enna [ereenennnanaeaas 116,510,187 |......co.cc. 168,808,592 |.........c...... 358,908, 151
13.3 MOMGAGE IOBNS ...ttt [oneeeennnanaeaas 825,199,743 |...ooovvriene 477,699,251 |............ 4,689,434 ,485
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 157,650,072 |.....c..cecc.. 388,102,061 |........c...... 698,044,494
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 353,745,521 41,778,574 99,785,194
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 13,936, 177,506 6,252,367,384 25,514,048 ,237
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 23,974 485 25,052,278 96,717,225
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (4,903,598,309) (315,865,236) (2,349,712,567)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns 71,602,963 |...cocvrennee 83,316,350 |.ccueeennne 339,943,434
16.5 DividENdS 10 SLOCKNOIAETS ........cuiiiiicicieieeeiei et eseaee e e et s s s s e s nsesesesesesnnnans | [eosereeassnsnssiseeasssesnnisiens oetsussssenesiesessssseseseenensens [roreasirecnenns 890,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 925,211,071 242,696,467 288,255,752
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 996,814,034 326,012,817 (261,800,814)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (350,614,865)|................ 678,095,727 |............ 1,667,447,271
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 3,363,256,891 |............ 1,695,809,620 |............ 1,695,809,620
19.2 End of period (Line 18 plus Line 19.1) 3,012,642,026 2,373,905,347 3,363,256,891
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Transfer/exchange of bond investment to equity investment ..o o 442,059,745 ..o e 24,638,021
20.0002. Transfer/exchange of bond investment to bond investment ... oo 347,381,345 |................ 200,517,595 |................ 913,976,517
20.0003. Transfer of mortgage loans to other invested assets ...41,484,533 |.. .... 30,600,000
20.0004. Transfer of equity to charitable organizations ........ 30,177,315 [ e
20.0005. Depreciation/ amortization on fixed @SSEtS ..o [ 26,950,869 |................. 21,271,806 |................. 91,307,294
20.0006. Transfer from mortgage loan asset to mortgage 10an asset ... [ 25,427,925 |.ooovveieeeeeee 61,714 |
20.0007. Capitalized interest on bonds ........cccoovvvicciiiinininnn 11,747,552 .. 13,921,990 |.. ... 52,121,325
20.0008. Capitalized interest on mortgage 10aNS .......cccooiviririoioieiieiiieeee s [oerereene e 6,688,538 |.. ..4,706,700 |. .... 26,663,935
20.0009. Low income housing tax credit unfunded commitments . 1,626,532 .. 7,395,727 |. .... 42,640,387
20.0010. Dividend reinvestment of eqUITIES ..o eeeens oo 472,435 | 188,810 [......ccocvevenen. 851,412




STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0011. Transfer between equity investment to equity investment ... foeiii 830,722 | 242,145 [ 4,744,629
20,0012, cerveteteeietete sttt ettt a ettt a ettt a st bseAea s s s a et s s A At s ettt st sesens
0 010 < PP OPOPRPPPRPY
0 00 2 PP OP PR PPPROY

D0.0075.  ereeeereeeseeeeseeeeseeetseeees ettt s et a et s e h e s e e ettt ettt ettt ettt et et enes |oeeiteteeueteeeessuessnesesenees oeeeresseeeeseeeeseneeseeeensnesnes |ereereeeeeesee e e s e s ereeen
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STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 613,623,434 |.............. 504,891,925 |........... 1,976,970,227
GIOUP T .. e 2,119,981 | 2,828,891 |....coovenvne. 21,555,912
INIVIAUAI @NNUITIES ... e s 7,755,935,728 |........... 3,731,588,745 |.......... 19,323,460,312
GOUP @NMNUILIES ......vcvivieiieeeeeiete ettt ettt ettt st ese st ese st ese et ete et ebe s et e s ebessesessssessssesessesessetessesensesensasesssseseeseteseneesenesteneenenes 5,450 [oovoeiiiiie 5,800 [ooooiiiiiies 50,250
ACCIABNE & NBAIN ... e 8,654,007 |.....oooviiciiciriciiiics oo
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 8,380,338,600 |............ 4,239,315,361 |......... 21,322,036,701
DEPOSIt-LYPE CONMTACES ........vveieiecicieietiice ettt s st s s s sesessans eeseneeennnens 177,694,402 |............... 163,529,034 |............... 675,292,019
Total (Lines 8 and 9) 8,558,033,002 4,402,844,395 21,997,328,720
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STATEMENT AS OF March 31, 2025 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 Department 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 March 31, 2025 and December 31, 2024 between practices
prescribed or permitted by the State of Delaware and NAIC SAP is shown below:

FIS FIS
SSAP# Page Line # 2025 2024

Net Income

(1) Net income Delaware state basis
(Page 4, Line 35, Columns 1 & 3) XXX 4 35 $ 156,068,781 $ 275,403,791

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

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

(4) Netincome, NAIC SAP (1-2-3=4) XXX XXX XXX $ 156,068,781 $ 275,403,791

Capital and Surplus

(5) Statutory capital and surplus Delaware state basis
(Page 3, Line 38, Columns 1 & 2) XXX 3 38 $ 8,206,002,467 $ 8,416,745,681

(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 $ 8,206,002,467 $ 8,416,745,681

B. No change.

C. (1)

No change.

(2) Bonds that meet the SSAP No.26 principles-based bond definition ("PBBD") are stated at amortized cost using the interest method.

(3)-(5)
(6)

Bonds in or near default (rated NAIC 6) are stated at the lower of amortized cost or fair value. Bonds that do not meet the PBBD are
generally reported as other invested assets at the lower of cost or market. 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.

No change.

The interest method for asset-backed securities, which are included in bonds, uses current assumptions of projected cash flows.
Amortization of premium or accretion of discount from the purchase of these securities considers the estimated timing and amount of
cash flows of the underlying loans, including prepayment assumptions based on data obtained from external sources or internal
estimates. Projected future cash flows are updated monthly, and the amortized cost and effective yield of the securities are adjusted
as necessary to reflect historical prepayment experience and changes in estimated future prepayments. For high credit quality
asset-backed securities backed by the U.S. government (those rated AA or above at the date of acquisition), the adjustments to
amortized cost are recorded as a charge or credit to net investment income in accordance with the retrospective method. For all
other securities, including all asset-backed securities that are not of high credit quality (those rated below AA at date of acquisition),
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 asset-backed 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. For asset-
backed securities, the entire difference between the security’s amortized cost and its fair value is recognized in net income only
when the Company (a) has the intent to sell the security or (b) 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
asset-backed 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 asset-backed 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 March 31, 2025 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.

Changes in Accounting Principles

The NAIC adopted revisions to SSAP No. 93 Investments in Tax Credit Structures to provide new guidance on the accounting, recognition, and
reporting of investments where the return is substantially earned through either federal or state tax credits. Specifically, the guidance requires
for all tax credit investments to be reported on Schedule BA and accounted for under the proportional amortization method. Revisions were
also made to SSAP No. 94R—State and Federal Tax Credits which clarifies the accounting guidance for certificated tax credits and expands
the current guidance to include not just purchased state tax credits, but federal tax credits as well. The guidance also requires these tax credits
to be recorded at face value with the discount to the certificate’s face value recorded as a deferred gain. The Company adopted the new
guidance on January 1, 2025. Upon adoption, there was no significant impact to the Company’s surplus.

The NAIC adopted revisions to SSAP No. 26 “Bonds” to incorporate a principles-based bond definition. Revisions were also made to SSAP
No. 43 “Asset Backed Securities” and SSAP No. 21 “Other Admitted Assets”. The revised definition includes criteria that must be met in order
for a debt instrument to be reported as a bond. Under the new definition, bonds are reported as issuer credit obligations or asset-backed
securities. The Company adopted the new guidance on January 1, 2025. Upon adoption, the Company identified debt securities with a book
adjusted carrying value (BACV) of $441,245,084 and $13,227,503 for the general account and book value separate accounts, respectively,
that no longer met the definition of a bond. These bonds were reclassified to either preferred stock or other invested assets. Prior to adoption
of the new definition, these debt securities were carried at amortized cost unless they had an NAIC-6 designation, which required lower of cost
or market (LOCOM) accounting. Details regarding these securities' BACV and accounting measurement before and post adoption are as
follows:

General Account

BACV at 12/31/24 Aggregate surplus
Non-Bond Debt Securities as reported on New measurement BACV at 1/1/25 impact after
Schedule D Basis After Transition transition at 1/1/25
Debt securities reclassified to preferred ;
stock § 236372885 @O vaue $ 229015397 $ (7,357,488)
Debt securities reclassified to other invested LOCOM
assets - (Non-Bond Debt Securities) 83,435,420 65,236,246 (18,199,174)
" o . Amortized cost if
Debt securities reclassified to other invested NAIC 1-2; LOCOM
assets - (Capital Notes) 121,436,779 if NAIC 3-6 121,436,779 —
Total $ 441,245,084 $ 415,688,422 § (25,556,662)
Book Value Separate Accounts
BACV at 12/31/24 Aggregate surplus
Non-Bond Debt Securities as reported on New measurement BACV at 1/1/25 impact after
Schedule D Basis After Transition transition at 1/1/25
Debt securities reclassified to preferred $ 3,293,657  Fair Value
stock $ 3,001,773 $ (291,884)
Debt securities reclassified to other invested 5,957,662 LOCOM
assets - (Non-Bond Debt Securities) 5,010,055 (947,607)
" - . Amortized cost if

Debt securities reclassified to other invested 3,976,184 NAIC 1-2; LOCOM
assets - (Capital Notes) if NAIC 3-6 3,976,184 —
Total $ 13,227,503 $ 11,988,012 $ (1,239,491)

Changes in Accounting Policy

On September 30, 2024, the Company changed its accounting policy on the reporting of premiums and benefits on internal replacement
transactions. Internal replacements refer to transactions whereby a policyholder transfers the cash surrender value from their current policy
into a similar policy. Premiums and benefits from these types of exchanges are now reported gross in the statement of operations. Our
previous policy, which was discussed with the Department and to which they had no objection, was to net the benefit expense against the
premium income in the statement of operations. Through March 31, 2025, premium income and benefit expense include $909,274,145 from
internal replacements. If this policy was in effect for the three months ended March 31, 2024 , premium income and benefit expense would
have been $1,175,211,602 higher from internal replacements.This change in accounting policy has no net impact on the Company’s profit or
loss, nor does it affect surplus, as the gross reporting of premiums and benefits is offset by corresponding amounts in both income and
expenses.

Change in Reserve Valuation Basis

In 2024, the Delaware State Insurance Department (DSID) granted approval for the Company to change the reserve valuation basis for the
variable deferred annuity policies to the NAIC valuation basis (VM-21). Prior to this change, reserves for these policies were computed in
accordance with the minimum statutory reserve standard required under New York law, which results in reserves that are higher than those
computed pursuant to the NAIC basis (VM-21), which is the Delaware minimum reserve standard. For the index-linked account corresponding
to a variable annuity product, the Company still applies Actuarial Guideline XXXV. At December 31, 2024, the impact of this change in reserve
valuation basis resulted in a reduction of the aggregate reserve for life contracts by $46,846,231 and an increase in Expense Allowances
recognized in Reserves (included in Transfers to Separate Accounts due or accrued) of $135,978,361, thereby increasing the statutory surplus
by $182,824,592 (see Summary of Operations — Page 4 — Line 43).

Business Combinations and Goodwill

Not applicable.

Discontinued Operations

Not applicable
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STATEMENT AS OF March 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans
No change.
B. Debt Restructuring

No change.

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

(1) Prepayment assumptions for mortgage-backed/asset-backed securities were obtained from external sources such as Intex and
Blackrock Solutions.
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STATEMENT AS OF March 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

(2) The Company did not have any asset-backed 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 March 31, 2025.

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. 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
b. basis — — — —

c. Total 1st Quarter — — _ _
OTTIl recognized 2nd Quarter
d. 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
e. basis — — — —

f.  Total 2nd Quarter — — — —
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) $ — $ —

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. 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
e. basis — — — —

f. Total 2nd Quarter — — — —
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 — — — —
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 (Guaranteed Separate Accounts) $ — $ —

Grand Total $ — $ —

7.3



STATEMENT AS OF March 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

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

IMPAIRMENTS TAKEN ON CURRENT HOLDINGS DURING THE CURRENT YEAR

() ) (©) (4) (5 (6) (@)

Amortized
Cost Before Current Period Amortized
Current Projected Recognized Cost After Financial Statement
cusip! Period OTTI  Cash Flows OTTI OTTI Fair Value Reporting Period
General Account
02660TGA5 $ 26,546 $ 26,232 $ 314 § 26,232 $ 17,949 3/31/2025
059469AF3 377,040 372,185 4,855 372,185 350,344 3/31/2025
1248MBAJ4 2,241,289 2,165,373 75,916 2,165,373 1,968,039 3/31/2025
1248MBAL9 626,440 616,822 9,618 616,822 553,066 3/31/2025
12544TAHT7 79,060 78,878 182 78,878 77,347 3/31/2025
12627HAK6E 327,327 319,690 7,637 319,690 293,220 3/31/2025
12628LAJ9 65,456 64,636 820 64,636 60,567 3/31/2025
12629EAD7 525,841 507,206 18,635 507,206 416,854 3/31/2025
12638PAE9 647,173 640,438 6,735 640,438 533,528 3/31/2025
12667GXMO 589,603 584,343 5,260 584,343 540,514 3/31/2025
12667GXN8 206,649 204,846 1,803 204,846 192,438 3/31/2025
12668AMN2 701,624 684,393 17,231 684,393 627,807 3/31/2025
17309BAB3 71,916 70,567 1,349 70,567 66,244 3/31/2025
225470895 242,579 235,393 7,186 235,393 183,466 3/31/2025
32051GTD7 208,417 206,362 2,055 206,362 198,643 3/31/2025
3622ELAG1 140,274 134,937 5,337 134,937 128,111 3/31/2025
3622MPAT5 11,991 11,882 109 11,882 10,571 3/31/2025
362334MD3 16,072 15,868 204 15,868 13,439 3/31/2025
362375AF4 304,692 301,362 3,330 301,362 276,631 3/31/2025
36242DD26 253,011 251,440 1,571 251,440 246,677 3/31/2025
45660LSY6 1,399,476 1,376,461 23,015 1,376,461 1,336,336 3/31/2025
4662472Q9 232,900 226,519 6,381 226,519 199,677 3/31/2025
46627MEA1 646,899 635,511 11,388 635,511 581,758 3/31/2025
46628BBD1 94,257 83,150 11,107 83,150 61,988 3/31/2025
57643MCG7 63,417 62,688 729 62,688 63,281 3/31/2025
61750YAB5S 28,996 28,307 689 28,307 28,399 3/31/2025
61750YAD1 738,481 736,128 2,353 736,128 717,205 3/31/2025
61750YAE9 103,359 103,008 351 103,008 102,376 3/31/2025
61750YAJ8 199,402 198,748 654 198,748 194,797 3/31/2025
61751DAE4 209,395 208,045 1,350 208,045 185,655 3/31/2025
61751JAH4 606,903 602,291 4,612 602,291 570,292 3/31/2025
61751JAJO 603,730 599,180 4,550 599,180 570,120 3/31/2025
61752RAH5 208,964 208,147 817 208,147 198,625 3/31/2025
61752RAJ1 453,822 450,771 3,051 450,771 443,303 3/31/2025
61752RAM4 437,833 433,512 4,321 433,512 427,127 3/31/2025
65537BAC4 1,172,650 1,169,187 3,463 1,169,187 1,086,230 3/31/2025
65537BAF7 763,633 761,459 2,174 761,459 709,692 3/31/2025
69336RBS8 6,040 4,369 1,671 4,369 — 3/31/2025
76110VSU3 8,391 8,103 288 8,103 8,029 3/31/2025
76114CAD8 165,977 162,237 3,740 162,237 152,653 3/31/2025
76114QAC9 47,937 47,580 357 47,580 43,077 3/31/2025
Subtotal -
General Account XXX XXX 257,208 XXX XXX
Guaranteed Separate Accounts
059469AF3 62,709 61,901 808 61,901 58,391 3/31/2025
1248MBAL9 96,236 94,762 1,474 94,762 85,087 3/31/2025
12627HAK6E 57,584 56,239 1,345 56,239 51,745 3/31/2025
3622MPAT5 11,991 11,882 109 11,882 10,571 3/31/2025
61750YAE9 25,840 25,752 88 25,752 25,594 3/31/2025
61750YAJ8 74,776 74,530 246 74,530 73,049 3/31/2025
61751DAE4 29,914 29,721 193 29,721 26,522 3/31/2025
76110VSU3 66 64 2 64 63 3/31/2025
Subtotal -
Guaranteed
Separate
Accounts XXX XXX 4,265 XXX XXX
Grand Total XXX XXX $ 261,473 XXX XXX

' Only the impaired lots within each CUSIP are included within this table.
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STATEMENT AS OF March 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

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

length of time that the individual securities have been in a continuous unrealized loss position at March 31, 2025:

Less than 12 Months 12 Months or Greater Total
Estimated Unrealized Estimated Unrealized Estimated Unrealized
Fair Value Losses Fair Value Losses Fair Value Losses
General Account $ 5,465,209,049 $ 101,404,857 $14,150,447,077 $1,543,726,130 $19,615,656,126 $1,645,130,987
Guaranteed
Separate Accounts 215,458,643 3,203,061 875,778,445 122,280,622 1,091,237,088 125,483,683
Total $ 5,680,667,692 $ 104,607,918 $15,026,225,522 $1,666,006,752 $20,706,893,214 $1,770,614,670

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

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

Dollar Repurchase Agreements and/or Securities Lending Transactions

(1) - (2) No change.

@)

Collateral Received
a. Nochange.

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

c. Nochange.

(4) - (7) No change.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

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

2

-~

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 March 31, 2025, the carrying value and fair value of securities held under agreements to purchase and
resell was $497,311,000, 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 one day and a weighted average
yield of 4.35%.

Type of repo trades used

First

Quarter
a. Bilateral (YES/NO) NO
b. Tri-Party (YES/NO) YES
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(3) Original (flow) & residual maturity

First Quarter 2025

a. Maximum Amount
Open - no maturity

Overnight 502,890,000
2 days to 1 week

> 1 week to 1 month

> 1 month to 3 months

> 3 months to 1 year

NSO ok~ =
P P P P P P

> 1 year

b. Ending Balance

497,311,000

Open - no maturity
Overnight

2 days to 1 week

> 1 week to 1 month —
> 1 month to 3 months

> 3 months to 1 year

NSO oM~ 0DN =
P P P B P P P

> 1 year
(4) Not applicable.

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

First Quarter 2025

a. Maximum Amount  $ 502,890,000

b. Ending Balance $ 497,311,000

(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

ICO-FV — 497,311,000 — — — — — —
ABS - FV — — — — _ _
Preferred stock - FV — — — — — _
Common stock — — — — _ _
Mortgage loans - FV — — — — — _ _
Real estate - FV — — — — — —

Derivatives - FV — — — — —

S@e@ o a0 T

Other invested assets - FV — — — — — —

Total assets - FV $ — $497,311,000 $ — 3 — 35 — 3 — 5 — $ —

(7) Collateral pledged - secured borrowing

First Quarter 2025

a. Maximum Amount

1. Cash $ —
2. Securities (FV) $ 512,947,800
3.  Securities (BACV) XXX
4. Nonadmitted subset (BACV) XXX

b. Ending Balance

Cash $ —
Securities (FV) $ 507,258,065
Securities (BACV) —
Nonadmitted subset (BACV) —

PownN -~

(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 $ — 3 —
d. >90days $ 507,258,065 $ 507,258,065
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STATEMENT AS OF March 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

(9) At March 31, 2025, the Company did not have a recognized receivable for return of collateral.
(10) At March 31, 2025, the Company did not have a recognized liability to return collateral.
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
.  Reverse Repurchase Agreements Transactions Accounted for a Sale
Not applicable.
J. Real Estate
No change.
K. Low-Income Housing Tax Credits
No change.
L. Restricted Assets
No change.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities

Not applicable.

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 21 4
Aggregate Amount of Investment Income $ 1,622,692 ($ 58,773

R. Reporting Entity's Share of Cash Pool by Asset type
Not applicable.
S. Aggregate Collateral Loans by Qualifying Investment Collateral

Not applicable.

Joint Ventures, Partnerships and Limited Liability Companies
No change.

Investment Income

A. No change.

B. No change.

C - E. No material change.

Derivative Instruments

A. Not applicable.

B. Not applicable.

Income Taxes

A -1. Nochange.

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A - 0. No change.
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STATEMENT AS OF March 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

No change.

Federal Home Loan Bank (“FHLB”) Agreements

(1) On February 18, 2015, The Company became 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 7,445,847,672 $ 7,445847,672 $ —
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 7,222,903,257 $

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:

7,222,903,257 $

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
1.Class A $ —  $ — — 3 — 3 — 3 —
2.Class B $ 25,000,000 $ 25,000,000 $ — % — 3 — 3 —

(3) Collateral pledged to FHLB of Pittsburgh
a. AtMarch 31, 2025, 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

Fair Value' Carrying Value'  Maximum Collateral

1. Current year total general and separate
accounts $ 3,489,248,420 $ 3,489,248,420 $ —
2. Current year general account $ 3,489,248,420 $ 3,489,248,420 $ —
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate accounts $ 2,535,419,680 $ 2,535,419,680 $ —

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

a. At March 31, 2025, the Company did not have a balance due to the FHLB of Pittsburgh.

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

Total General Account  Separate Accounts
Debt $ —  $ — 3 _
Funding agreements — — —
Other — — —_
Aggregate total $ — 3 — 3 —
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c. FHLB of Pittsburgh borrowings subject to prepayment obligations is as follows:

Does the Company have prepayment obligations under the
following arrangements

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

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

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

(1) No change.
(2) No change.
(3) 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.
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales

Not applicable.

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

(2)- (7) Not applicable.
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STATEMENT AS OF March 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

Wash Sales

NOTES TO FINANCIAL STATEMENTS

(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 through the nine months ended March 31, 2025 that
were reacquired within 30 days of the sale date are as follows:

Book Value of Cost of
NAIC Number of Securities Securities

Description Designation  Transactions Sold Repurchased Gain/(Loss)
Bonds NAIC 3 — — 3 — —
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 40,782 39,109 (539)
2 % 40,782 $ 39,109 § (539)

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
transfer a liability

No. 100, "Fair Value Measurements". Fair value is defined as the price that would be received to sell an asset or paid to
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 March 31, 2025:

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
Perpetual preferred stocks $ — $ 230,789,488 $ 28,099,882 $ — $ 258,889,370
1. Preferred stocks — 230,789,488 28,099,882 — 258,889,370
2. Bonds

Issuer Credit Obligations 564,094,729 6,667,753 504,939 — 571,267,421
Asset-Backed Securities — 21,862,982 — — 21,862,982
Total bonds 564,094,729 28,530,735 504,939 — 593,130,403
3. Common stocks 412,322,162 — 25,050,157 — 437,372,319

4. Derivative assets
Foreign currency swaps — 71,692,985 — — 71,692,985
Inflation swaps — — — — —
Interest rate swaps — 251,264,573 — — 251,264,573
Equity options — 263,160,268 — — 263,160,268
Interest rate options — 10,007,486 — — 10,007,486
Foreign currency forwards — 1,084,778 — — 1,084,778
Futures 63,525 — — — 63,525
Total derivative assets 63,525 597,210,090 — — 597,273,615
5. Separate accounts assets 50,175,566,666 10,038,487 21,749 2,575,716,264 52,761,343,166
6 Other invested assets — 67,627,761 7,598,486 — 75,226,247
Total assets at fair value $ 51,152,047,082 $ 934,196,561 $ 61,275,213 § 2,575,716,264 $ 54,723,235,120

b. Liabilities at fair value
1. Derivative liabilities

Interest rate swaps $ — $ 62,567,456 $ — 3 — 3 62,567,456
Foreign currency swaps — 411,970 — — 411,970
Interest rate options — — — — —
Foreign currency forwards — 8,044,859 — — 8,044,859
Inflation swaps — — — — —
Futures 12,500 — — — 12,500
Bond Forwards — 20,724,410 — — 20,724,410
Total derivative liabilities 12,500 91,748,695 — — 91,761,195
2. Separate accounts liabilities -

derivatives — 1,123,649 — — 1,123,649
Total liabilities at fair value $ 12,500 $ 92,872,344 § — — 3 92,884,844

“

Statement.

@)

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

The table below presents a rollforward of Level 3 assets and liabilities for the three months ended Mach 31, 2024:

Total gains  Total gains
Transfers Transfers
5?,?{',33;; into out of :r)\l;:slt?;:;?r)\ %Lﬂ?;:;?r)] Purchases Issuances Sales Settlements (?:?I?D;gfst
Level 3 Level 3 Net Income Surplus
Assets:
Preferred stocks g 28,099,882 $ — 3 — 3 — 3 — 3 — % — 3 — 3 — $ 28,099,882
Bonds:
Issuer Credit
Obligations 486,906 — — — 18,033 — — — — $ 504,939
Asset Backed
Securities — — — — — — — — — $ —
Total Bonds 486,906 — — — 18,033 — — — — 504,939
Common stocks 25,029,779 20,378 — — — — — — — 25,050,157
Separate accounts
assets 16,794 — — — 4,955 — — — — 21,749
Other invested
assets 73,338,421 1,711,852 (73,338,420) (135,290) 6,021,923 — — — 7,598,486
Total $126,971,782 $ 1,732,230 $(73,338,420) $§ (135,290) $ 22,988 $6,021,923 $ — $ — $ — $ 61,275,213

Transfers between levels

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

Transfers into and out of Level 3

The Company’s basis for transferring assets and liabilities into and out of Level 3 is based on changes in the observability of data or
a change in the security’s measurement or changes in redemption restrictions of certain separate account investments.
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Transfers into Level 3 totaled $1,732,230 for the three months ended Mach 31, 2025, which relate to $1,711,852 of other invested
assets residual tranches of securitization that were measured at amortized cost at the beginning of the period and measured at fair
value at the end of the period $20,378 of common stock relates to a corporate action. Transfers out of Level 3 totaled $73,338,420
for the three months ended March 31, 2025 which relate to other invested assets residual tranches of securitizations that were
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 March 31, 2025, 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. 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 valuation by using a discounted cash-flow model or it may also use a market
approach by looking at recent trades of a specific security to determine fair value on public securities or a combination of the two.
Typical inputs used by these pricing sources include, but are not limited to: benchmark yields, reported trades, issuer spreads, bids,
offers, benchmark securities, estimated cash flows and prepayment speeds, which the Company has determined are observable
inputs.

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

Certain private placement securities that cannot be priced using the matrix pricing described above, are priced by an internally
developed discounted cash flow model or are priced based on internal calculations. The model uses observable inputs with a
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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.

Separate accounts assets

Separate accounts assets reported as Level 3 relate to investments in common stocks. These are 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.

B. Not applicable.
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C. The following table presents the carrying amounts and estimated fair values of the Company’s financial instruments at March 31, 2025.
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:
Issuer Credit Obligations ~ $69,936,092,590 $75,292,786,606 $ 564,094,729 $66,555,314,223 $ 2,816,683,638 $ — 3 —

Asset Backed Securities

29,837,066,322

31,301,293,900

27,320,281,094

2,516,785,228

Preferred stocks 258,889,369 258,889,369 — 230,789,487 28,099,882 —
Common stocks 437,372,319 437,372,319 412,322,162 — 25,050,157 —
Mortgage loans 17,305,235,400  17,913,780,890 — —  17,305,235,400 —
Cash, cash equivalentsand 3 012,642,027 3,012,642,027 570,698,175  2,441,943,852 — —
short-term investments

Derivatives 1,128,426,201 920,743,476 63,525  1,128,362,676 — —
Derivatives - collateral 97,064,692 97,064,692 — 97,064,692 — —
Other invested assets. 958,230,482 888,868,651 — 434,884,538 523,345,944 —

Investment income due and
accrued

Separate accounts assets
Total assets
Liabilities:

Deposit fund contracts:

1,072,377,338

58,447,994,281

1,072,377,338

58,959,513,897

50,212,044,710

1,072,377,338

4,486,187,882

1,174,045,425

2,575,716,264

$182,491,391,021

$190,155,333,165

$51,759,223,301

$103,767,205,782

$24,389,245,674

$2,575,716,264 $

Annuities certain $ 1,681,142,772 $ 1,715,133,056 $ — 5 — $1,681,142,772 $ — 3
Derivatives 129,406,645 146,078,798 12,500 129,394,145 — —
Derivatives - collateral 915,800,476 915,800,476 — 915,800,476 — —
Payable to parent and 250,605,848 250,605,848 — 250,605,848 — —
Borrowed money - - - - - -
Amounts payable for 1,003,417,596 1,003,417,596 — 1,003,417,596 - _
securities lending
Separate accounts liabilities 13.387.030 7.927.520 . 13.387.030 . _

- derivatives
Total liabilities $ 3,993,760,367 $ 4,038,963,294 $ 12,500 $ 2,312,605,095 $ 1,681,142,772 $ — $

" 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
$2,546,112,406 and a fair value of $2,559,606,802 at March 31, 2025. 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 $743,765,220 at March 31, 2025. The fair value of this security is calculated internally
using observable inputs and is therefore classified at Level 2.

Preferred Stocks

Preferred stocks valued using prices from third-party pricing services generally use a discounted cash flow 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.

Common Stocks

These securities are comprised of exchange traded U.S. and foreign common stock and mutual funds. The fair value of these securities
is primarily based on unadjusted quoted prices in active markets that are readily and regularly available and are classified as Level 1.
Common stocks that do not trade in an active market and are valued based on prices obtained from independent pricing vendors using
unadjusted quoted prices in active markets for similar securities that are readily and regularly available are classified as level 2. Common
stocks priced through an internal valuation where significant inputs are deemed to be unobservable, including securities issued by
government organizations where fair value is fixed, are classified as Level 3. Prices from pricing services and broker quotes are validated
on an ongoing basis to ensure the adequacy and reliability of the fair value measurement. The Company performs both quantitative and
qualitative analysis of the prices including, initial and ongoing review of third-party pricing methodologies, back testing of recent trades,
and a thorough review of pricing trends and statistics.
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Mortgage loans

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

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

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

Derivatives (including separate accounts liabilities)

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

Derivatives - collateral (including separate accounts liabilities - collateral)

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

Other invested assets

Other invested assets are primarily comprised of tax credit investments, capital and surplus notes, residual tranches of securitizations,
affiliated loans and other investments with characteristics of debt (this includes non-bond debt securities). The fair value of the affiliated
loans and tax credit investments are 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. Capital and surplus notes and other investments
with characteristics of debt are primarily valued using prices from third-party pricing services that generally use a discounted cash-flow
model or a market approach to arrive at fair value of the securities and are classified as Level 2. The fair value of the majority of
investments in residual tranches of securitizations is derived using an income valuation approach, which is based on a discounted cash
flow calculation that may or may not use observable inputs and therefore is classified as Level 3. Capital notes and non-bond debt
securities were reclassed from bonds to other invested assets at 1/1/2025 for failing to meet the new definition of a bond under the
principles-based bond definition (see Note 2 —Changes in Accounting Principles).

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.

Borrowed Money

Borrowed money consists of a financing arrangement. The carrying value of the financing arrangement approximates fair value. At
March 31, 2025, the Company had no repurchase agreements.

Amounts payable for securities lending

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

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

(1)- (2) Not applicable.

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

3/31/2025

Category of Investment Fair Value Determined Unfunded Redemption Redemption

Investment Strategy using NAV Commitments Frequency Notice Period
Monthly,

P __ Quarterly ,Semi-

Hedge Fund Multi-Strategy $ 2,094,936,546 $ Annually and 180 days or less
Annually

Private Equity Venture Capital 398,925,105 — Quarterly 95 days or less

Hedge Fund Fi’;‘f}‘t’)i{’r‘;’gg‘e 77,648,109 — Quarterly 100 days or less

Hedge Fund Long/Short Equity 4,205,325 — Monthly 30 days

Hedge Fund Sector Investing 1,179 — Monthly 30 days

$ 2,575,716,264 $ —
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Other ltems

A. On January 30, 2025, the Company entered into a flow reinsurance agreement on a quota share basis with Everlake Life Insurance
Company ("Everlake"), an unaffiliated third-party life insurance company, effective February 3, 2025. Under the agreement, the Company
has ceded all risks associated with certain fixed deferred annuity policies issued on or after the effective date, on a coinsurance with
funds withheld basis. The Company receives an expense allowance and a ceding commission. For the three months ended and as of
March 31, 2025, the Company has ceded $592,981,457 in premiums and $598,099,587 in reserves under this agreement.

B. Not applicable.

C. Refer to Note 2 - Changes in Accounting Principles for the Company's disclosures on the adoption of the new principles-based bond
definition.

D - E. Not applicable.

F - G. No change.

H -1. Not applicable.

J. Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR)

IMR was admitted up to 10% of the Company’s adjusted Capital and Surplus. Capital and Surplus was adjusted to exclude net positive

admitted goodwill, electronic data processing equipment and operating system software, admitted negative IMR, and net deferred tax
assets. The computation of adjusted Capital and Surplus for purposes of negative IMR admissibility is included below:

Insulated Non-Insulated
General Separate Separate
Total Account Account Account
(1) Net negative (disallowed) IMR $ 485,136,056 |$ 468,398,158 |$ 16,737,898 | $ —
(2) Negative (disallowed) IMR admitted 485,136,056 468,398,158 16,737,898 —
(3) Calculated adjusted capital and surplus
Total
Prior Period General Account Capital & Surplus 8,416,745,681
From Prior Period SAP Financials
Net Positive Goodwill (admitted) 137,870,906
EDP Equipment & Operating System Software
(admitted) —
Net DTAs (admitted) 705,426,319
Net Negative (disallowed) IMR (admitted) 544,289,818
Adjusted Capital & Surplus $7,029,158,638
(4) Percentage of adjusted capital and surplus
Percentage of Total Net Negative (disallowed) IMR
admitted in General Account or recognized in Separate
Account to adjusted capital and surplus 6.9 %
(5) Allocated gains/losses to IMR from derivatives
Gains Losses
Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Prior Period $ 342,416,220 |$ 420,654,050
Fair Value Derivative Gains & Losses Realized to IMR -
Added in Current Period 219,934,776 117,857,139
Fair Value Derivative Gains & Losses Amortized Over
Current Period 12,992,587 14,520,075
Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Current Period Total 549,358,409 523,991,114

Events Subsequent

At May 12, 2025, 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. Not applicable.
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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, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt 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 ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
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 @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e 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. ..........cccceveiiiiiiiiniiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics 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. .......... 12/31/2024
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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 06/09/2021
By what department or departments?
Delaware DepartmeEnt Of INSUFANCE .........ooiiiiiiieeee ettt e et e st e ea e e ea e e et e s e e s s e e ae e ea e e ea e e ea e e es e e ea e e et e st emseeaseemseeneeemeeeneeanseaseeseenseenneennean
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooioiiieeeeeeeeeeeeeeeee ettt e ettt e e et e e s e e s ae s e st et e e e e e e s et et es et eseseaesses s seseseseseenesaesaseseenanananas Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

NYLIFE Securities LLC ...
NYLIFE Distributors LLC
Eagle Strategies LLC
New York Life Investment Management LLC
MacKay Shields LLC ....
Apogem Capital LLC .
NYL Investors LLC
NYLIM Service Company LLC
Flatiron RR LLC
Candriam
Ausbil Investment Management Limited

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

.. YES....
.. YES....
.. YES....
.. YES....
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16.

STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
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? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

................... 21,651,388

Yes[ ] No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGS 1ottt st es s st s st s RS SSSReRS SRSttt $ .. .3,297,517,367 3,575,514,283

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

LOLHLe e

All Other ....2,109,378,39% ...2,170,010,852
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....5,406,895,761 ...5,745,525,135
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. 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
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

..1,051,068,512
ceenennn 1,050, 386, 342
............ 1,003,417,596




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2025 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
270 Park Avenue, New York, NY 10017
240 Greenwich Street, New York, NY 10286
50 S LaSalle Street, Chicago IL 60603 ...........ccccceeieieveveiciciccceeeee

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

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? .............ccccccceeeenee. 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. This includes both primary and sub-advisors. For assets that are managed internally

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

NYL Investors LLC
MacKay Shields LLC ....
Apogem Capital LLC
Ausbil Investment Management Limited ...
New York Life Investment Management LLC
Blackstone 1SG-I Advisors L.L.C. .......
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 @SSEtS?..........ccouiiriirrieeerinrrsee s Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........ccovvereceieneninseeceene Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5

Investment
Management

Central Registration Agreement

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed

169553 ... NYL Investors LLC 5493000EGO9WOQURS721 ........

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

309234 . Apogem Capital LLC 549300S5HOLSGCLLY 165 ........

289468 ... Ausbil Investment Management Limited 213800CAHL6BVEBNEZ11 ........

109591 New York Life Investment Management LLC |GJ1X7QLRCSK7CYIGETT ........

289202 Blackstone 1SG-I Advisors L.L.C. ..ccooerrivinicinanns 254900R5V605F Y4HUEQY ........

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

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

107038 . J.P. Morgan Investment Management Inc. 549300W78QHV4XMMEKE9 ..

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 to the SVO:

Filings that have been submitted but not yet rated by the SVO:12 ... et

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? .............o e 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 securities? ........... Yes [ X] No[ ]

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? .............cccceieie. Yes[ ] No[X]

8.2



STATEMENT AS OF MARCH 31, 2025 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

B I 4 T T o= T 1= SRRSO B

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 3,269,090

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 17,893,525, 346

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 17,896,794 ,436
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 16,622,598
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 363,856

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 17,913,780,890
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAI IMOTIGAGES ..........vvvevieieieiee ettt et ettt et s e et e s et et e b et essas s s e s et e s e b e s esess s eses et et et et esesess s ss et esesesesesnssasssesasesesesn B 41,484,533
1.64 Total Mortgages Foreclosed and Transferred t0 Real ESTAte ...........c.c.c.ccocueueueueicceceeeeieeeeeceeeete e s aeaeeennas $ 41,484,533
2. Operating Percentages:
2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

3.3 Do you act as an administrator for health savings accounts? ...
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B s
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. 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
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas 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 DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 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 |




ol

STATEMENT AS OF MARCH 31, 2025 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
..... 60186 .. 36-2554642 . ..02/03/2025 .. |Everlake Life Insurance Company .... IL. COFW/1 .|Authorized..

231503749

..01/01/2025 ..

Life Insurance Company of North America

.| Author ized..




STATEMENT AS OF MARCH 31, 2025 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
2 3 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. AlaDamMA .o AL e b o 7,684,268 |.......... 58,700,333 J387 [ [ 66,408,988 |........... 2,645,093
2. AIBSKA .ottt s AK e L o 1,276,989 |.......... 29,454,368 130 | [ 30,732,487

3. Arizona ..... .. AZ ...14,684,005 |. 180,295,858 |. , .. .. 195,028,399 |..
4. Arkansas .. o AR e Lo e 1,919,183 |.......... 27,547,533 |. e 13, RS SRST RO 29,540,069 |..
5. California .. ... CA 70,564,229 |........ 991,153,648 |. ,062,028,744 |..
6. Colorado ...... ... CO 27,800,902 |........ 152,735,515 |. 180,611,363
7. Connecticut .. . CT ..99,383,397 |. .. 136,125,823 |..
8. Delaware ............. ... DE ..34,177,029 |. ....36,995,321 |..
9. District of Columbia . . DC , . ..15,078,427 |. .... 16,468,661 |..
10. Florida .. .. FL 28,165,592 |........ 496,695,012 |. ..525,172,602 |..
11.  Georgia .. GA 7,948,959 |........ 145,777,161 |. .. 153,921,539 |..

..53,042,515 |.
41,282,165 .
... 225,217,606 |.

....55,179,145 |..
... 42,132,181 |..
.. 248,019,798 |..

12.  Hawaii ..
13. Idaho ....
14. lllinois ...

15.  Indiana . . IN ..56,559,920 |. ....67,966,535 |..
16. lowa..... 1A ..62,001,222 |. .66,632,882 |..
17.  Kansas . .. KS ,968, oo 48,413,012 . ... 19, .. .51,400,685 |..
18, KENUCKY ..o KY oo b o 2,512,164 |.......... 43,185,636 1353 [ [ 45,833,153
19, LOUISIANG ...t LA ool o 8,941,407 |........ 106,207,842 115,221,3%
20. Maine ....... 619,771 |.......... 39,033,208 |. ....40,572,4% |..
21.  Maryland ...10 713,478 |........ 128,162,907 |. .. 138,924,036 |..
22, MasSaChUSEES ...........cccoeucucuruririecicicireeeeas MA ool o 20,892,182 |........ 413,546,790 434,506,923
23, MChIGAN ... ML o L e 9,506,466 |........ 129,201,876 138,838,910
24. Minnesota . .. MN ...12,096,055 |........ 116,018,359 |. .. 128,266,299 |..
25.  Mississippi .. MS 4,230,687 |......... 33,307,651 |. ....37,577,789 |..
26, MISSOUN w..ocveircaicirinieecciciseseeneccceeeneeeees MO [ L e 7,909,960 |........ 135,200, 169 143,162,208
27, MONaNa ......cccoeucucucereneeccineseeeencceeeeeees. MT [ L e 1,456,979 |.......... 28,327,224 1860 [ [ 29,788,063
28. Nebraska .. 2,094,054 |..........27,183,766 |. .29,287,817 |..
29. Nevada ........ . 6,081,439 |.........44,917 861 |. , .. .51,000,405 |..
30.  New Hampshire ...........ccoccccurininioccicinns NH [ b o 2,384,928 |......... 70,888,288 1236 [ [ 73,300,452
31, NEW JEISEY ...oouiiiiiciciciseseec e N [l o 19,837,239 |........ 305,425,118 325,335,432
32, New Mexico . ... 1,966,648 |.......... 58,869,725 |. .5, ISR RSN 60,841,543 |..
33. New York ..... ...89,809,869 |..... 1,075,545,940 |. ,165,403,173 |..

34. North Carolina .. .6,594,609 194,033,316 |.
35.  North Dakota ) . .1,195,628 |. ..17,267,063 |.
36. OO .cveveeee ) . ...10,049,833 |. 191,769,639 |.
37.  Oklahoma . ) . .3,142,790 |. ..60,311,758 |.
38. Oregon......... ) . 3,494,853 |. ..99,684,103 |.
39. Pennsylvania ... . . ...23,103,347 |. 245,081,699 |.
40. Rhode Island .... ) . ... 1,846,251 |.......... 30,056,633 |.
41.  South Carolina . 4,528,200 |. 105,651,418 |.
42.  South Dakota ... .3,591,551 |. ..27,800,335 |.
43. Tennessee ... ..87,144,294 |.

200,745,607 |..
....18,480,715 |..
.. 201,920,289 |..
....63,468,716 |..
.. 103,263,026 |..
..268,283,464 |..
....31,915,768 |..
.. 110,226,149 |..
....31,395,584 |..
.98,020,445 |..

44, Texas ....... 518,927,850 |. ..564,141,885 |..
45, Utah ..... ..70,573,577 |. ....13,465,783 |..
46. Vermont . . ,620, . ..22,598,004 |. ....24,221,960 |..
47, Virginia coceeeeeeeeeeeeeeeeeeeeeseseseeeseenenenee. VA | Lo . 21,176,500 | 204,861,676 226,115,105 ,641,
48, Washington .........ccccceeeeveneeeeeeencnenennneeees. WA | L | 12,273,464 | 256,861,983 269,183,042 |............ 1,293,461
49. West Virginia e 16,052,244 |. +...16,878,030 |....oovovririine
50. Wisconsin .... . . ,814, . 100,264,349 |. .. 103,174,075 |.. . 3,244,244
51, WYOMING evieeininiiieeeieieieee e 197,118 ... 26,021,485 1259 [ [ 27,225,862 |..cocvcvrennne 276,79
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e e o e
53. Guam .............. .. GU . 1,222,754 |..
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT . X .. ..
59.  SUBLOtAl ..c.oiiiiie e ,537,751 | ,374,586,829 |........ 177,694,403
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccooi s 0, O O e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 16,922
94.  Aggregate or other amounts not allocable by State. |....... , ISRRUUSRURRPORRURPURI FUTRURRURTRUURURPURUOI RURURRTRONY 618,594 |..
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .615 743 416 |..... 7,755,941,178 |...ocveve. 3,537,751 | [ 8,375,222,345 |..
96. Plus Reinsurance Assumed. XXX .301,623,086 |..vovvveeiieeiiieiens e ETPURRRRRURR U 301,623,036 |..
97  Totals (All Business).... .917,366,452 |..... 7,755,941,178 |. ... 3,537, [ERTTURPRRUURRTRTOR RO 8,676,845,381 |..
98. Less Reinsurance Cede 155,414,278 |........ 592,981,567 |........... 3 537,751 |ooeeeeieveiis foeee 751,933,5%
99. Totals (All Business) less Reinsurance Ceded XXX 761,952, 174 7,162,959,611 7,924,911,785 177,694,403
DETAILS OF WRITE-INS
58001. ZZZ other alien .....ccccocoevvvnnnncciciennnnneneree. XXX ...12,551,541 |. .12,876,139 |..
58002. e XXX e foremnemieeeeeeee e fo
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 12,551,541 324,598 12,876,139
9401. Parent company contribution for employee
benefit plans .....ccooovveveeiiiiiieceeecceeeeeeeeee e XX o 618,594 ..o oo o s 618,59 |...ocvieviiiiiie,
9402, s e XXX e [ fe e fe
9403, e sneessfeneees XX e e fe
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccoceviviiniiiiiie e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 618,59 618,59
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccverinr weeene 53 4. Q- Qualified - Qualified or accredited reiNSUrer............c.cocereeuerieeieseieees ceeeeneas
2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

Direct Ordinary premiums and annuity considerations are allocated by states on the basis of the address to which the premium notice is sent. Corporate Owned Life Insurance and
Single premiums are allocated to the residence of the insured, owner, or annuitant or the address designated as the one to which business communication should be sent.
*Premium or annuities considerations waived under disability or other contract provisions are shown in one sum on Line 93, Columns 2, 3, 4, 5, 6, and 7. **All US business must
be allocated by state regardless of license status. Life Insurance and Multi Funded Annuity considerations included above are actual amounts received by the Company whereas
in the Separate Account the amounts may differ because of fluctuations in unit values between the record date and processing date. NOTE: Schedule T should not be used as
the basis for state guaranty association assessments.
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The following entities are directly controlled by New York Life Insurance Company (Parent) (entities that are indented are directly controlled by the preceding entity).

cl

New York Life Insurance and Annuity Corporation (91596) (DE)
NYLIAC RLP Il, LLC (DE)
Development Funding Backed Pass-Through Trust Series — 2025 A (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)
NYLIC HKP VENTURE LLC (DE)
NYLIC HKP REIT LLC (DE)
NYLIM Jacob Ballas India Holdings IV (MUS)
Flatiron RR LLC (DE)
Flatiron RR Il LLC (DE) (NYLInvestors Series A: 100%, Tetragon Credit Income V L.P. Series B: 100%)
Flatiron RR CLO 30 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 Ltd. (CYM)
Flatiron CLO 21 Ltd. (CYM)
Flatiron RR CLO 22 LLC (CYM)
Flatiron CLO 24 Ltd. (CYM)
Flatiron CLO 25 Ltd. (CYM)
Flatiron CLO 26 Ltd. (NJ)
Flatiron CLO 23 LLC. (DE)
Flatiron RR CLO 27 Ltd. (CYM)
Flatiron CLO 28 Ltd. (CYM)
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 (DE)
SCP 2005-C21-007-LLC (DE)
SCP 2005-C21-008 LLC (DE)
SCP 2005-C21-009 LLC (D
SCP 2005-C21-017 LLC (D
SCP 2005-C21-018 LLC (D
(D

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

)
)
)
)

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 (
SCP 2005-C21-048 LLC (
SCP 2005-C21-061 LLC (
SCP 2005-C21-063 LLC (
SCP 2005-C21-067 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)
Country Place LP (DE)
Country Place JV LLC (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)
Cumberland Properties LLC
2015 DIL PORTFOLIO HOLDINGS LLC (DE)
PA 180 KOST RD LLC (DE)
Cortlandt Town Center LLC (DE)
REEP-WP ART TOWER JV LLC (DE)
REEP-1250 Forest LLC
REEP-HZ SPENCER LLC (DE)
REEP-IND MCP WEST NC LLC
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)

sAvivivivivlvivivivlvlw)
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REEP-IND Fridley MN LLC (MN)
REEP-IND Kent LLC (DE)

REEP-IND LYMAN MA LLC (DE)
REEP-IND MCP Il NC LLC (DE)
REEP-IND MCP IV NC LLC (DE)
REEP-IND MCP V NC LLC (DE)
REEP-IND MCP VII NC LLC (DE)
REEP-IND MCP Il OWNER NC LLC (DE)
REEP-IND MCP West NC LLC (DE)
REEP-IND STANFORD COURT LLC (DE)

REEP-IND STANFORD COURT CA 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 Mount Vernon GA LLC (DE)
REEP-MF Mount Laurel NJ LLC (DE)

REEP 220 NW Owner LLC (DE)
REEP-MF NORTH PARK CA LLC (DE)
REEP-AVERY OWNER LLC (DE)

REEP-MF One City Center 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-OFC 2300 Empire CA LLC (DE)
REEP-IND 10 WEST Il AZ LLC (DE)
REEP-RTL Flemington NJ LLC (DE)
REEP-RTL Mill Creek NJ LLC (DE)
REEP-RTL NPM GA LLC (DE)

New York Life Insurance Company (Parent) (continued)

REEP OFC 515 Post Oak TX LLC (DE)
REEP-RTL DTC VA LLC (DE)
REEP-RTL DTC-S VA LLC (DE)
REEP-OFC 410 TOWNSEND CA LLC (DE)
REEP-OFC 410 TOWNSEND (DE)
Madison-LPP Kernersville GP LLC
Madison-LPP Kernersville LP
Madison-LPP Kernersville JV LP
Madison-SS Kernersville QRS, Inc
REEP-OFC 600 TOWNSEND CA LLC (DE)
REEP-OFC 600 TOWNSEND LLC (DE)
REEP-OFC 1341 G DC LLC (DE)
REEP-OFC 1030 15NW DC LLC (DE)
REEP-OFC 1111 19NW DC LLC (DE)
REEP -OFC 30 WM IL LLC (DE)
REEP-SS Marshfield LLC (DE)
REEP-LLC Marshfield JV LLC (DE)
REEP-SS Vallejo LLC (DE)
REEP-OFC 353 Sacramento LLC (DE)
REEP-Royal 353 Sacramento JV LLC (DE)
REEP-MF Reno LLC (DE)
REKA 51M HOLDINGS, 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)
Summitt Ridge Apartments, LLC (DE)
PTC Acquisitions, LLC (DE)
Martingale Road 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 I, L.P. (CYM)
Jaguar Real Estate Partners L.P. (CYM)
REEP-NYL JAG ACQUISITION CO MEMBER LLC (DE)
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)
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New York Life Insurance Company (Parent) (continued)

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)
Fairview Capital Partners, LLC (DE)
AC 2023 NMTC Investor, LLC (LA)
USB NMTC FUND 20223-6, LLC (DE)
NYLIC RLP Il, LLC (DE)
MSSIV NYL Investor Member LLC (DE)
MSVEEF Il Investor LLC (DE)
MSVEF 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-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 (DE)
MSVEF-MF Gramercy OH LP (DE)
MSVEF-CR Gramercy JV LP (DE)
MSVEF-CR Gramercy Owner GP LLC (DE)
MSVEF-CR Gramercy Owner LP (DE)
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New York Life Enterprises LLC and NYLIFE LLC

New York Life Enterprises LLC

SEAF Sichuan SME Investment Fund LLC (DE)
New York Life International Holdings Limited (MUS)
Max Estates Limited. (IND)
Max | Limited (IND)
Max Assets Services Limited. (IND)
Max Square Limited (IND)
Pharmax Corporation Limited. (IND)
Max Towers Private. Limited. (IND)
Max Estates 128 Private. Limited. (IND)
Max Estates Gurgaon Limited. (IND)
Acreage Builders Private. Limited. (IND)
Astiki Realty Private Limited (IND)
Max Estates Guragon Two Limited (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)
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NYL Investors LLC

yecl

NYL Investors U.K. Limited (GBR)
NYL Investors REIT Manager LLC (DE)
MSVEF Il GP LLC (DE)
MSVEF RT Feeder Il LP (DE)
MSVEF Il RT LLC (DE)
MSVEF RH Feeder Il LP (DE)
MSVEF RH Il LP (DE)
Madison Square Value Enhancement Fund Il LP (DE)
NYL Investors NCVAD Il GP, LLC (DE)
McMorgan Northern California Value Add/Development Fund II, LP (DE)
MNCVAD II-OFC 770 L Street CA LLC (DE)
MNCVAD II-MF UNION CA LLC (DE)
MNCVAD II- HOLLIDAY UNION JV LLC (DE)
MNCVAD II-OFC HARBORS CA LLC (DE)
MNCVAD II-SEAGATE HARBORS LLC (DE)
MNCVAD II-OFC 630 K Street CA LLC (DE)
MNCVAD II-IND SHILOH CA LLC (DE)
MNCVAD II-BIG SHILOH JV LLC (DE)
MSSDF GP LLC (DE)
MSSDF Il LLC (DE)
MSSDF Il Member LLC (DE)
Madison Square Structured Debt Fund Il LP (DE)
MSSDF REIT Il (DE)
MSSDF Member LLC (DE)
Madison Square Structured Debt Fund LP (DE)
MSSDF REIT LLC (DE)
MSSDF REIT Funding Sub | LLC (DE)
MSSDF REIT Funding Sub Il LLC (DE)
MSSDF REIT Funding Sub Il LLC (DE)
MSSDF REIT Funding Sub IV LLC (DE)
MSSDF REIT Funding Sub V LLC (DE)
MSSDF REIT Funding Sub VI LLC (DE)
MSSDF REIT Funding Sub VII LLC (DE)
MSSDF-OFCB Voss San Felipe LLC (DE)
MSSDF-OFCB Woodway LLC (DE)
MSSDF -OFCB Hanover LLC (DE)
MSSDF_OFCB El Segundo 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 (DE)
MSSIV — MF Country Place MD LLC (DE)
MSSIV — IND Speedway SC LLC (DE)
NRL Speedway Venture LLC (DE)
SC Speedway Hwy 124, LLC (DE)
MSSIV-IND Speedway Phase Il JV SC LLC (DE)
MSSIV-IND Speedway Phase Il Member SC LLC (DE)

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-MF THE MEADOWS WA LLC (DE)
MADISON-ACG THE MEADOWS OWNER LLC (DE)
MADISON-ACG THE MEADOWS JV LLC (DE)
MADISON-MOB Lee Highway VA LLC (DE)
Madison-OFC 5161 CA LLC (DE)
MADISON - SS Kernersville QRS, Inc. (DE)
MADISON — LPP Kernersville JV GP LLC (DE)
MADISON — LPP Kernersville JV LP (DE)
MADISON- LPP Kernersville GP LLC (DE)
MADISON — LPP Kernersville LP (DE)
MADISON-IND 2080 ENTERPRISE CA LLC (DE)
MADISON-IND CLAWITER CA LLC (DE)
MADISON-REDCO CLAWITER JV LLC (DE)
MADISON-IND ENTERPRISE RIALTO CA LLC (DE)
MIREF Mill Creek, LLC (DE)
MIREF Gateway, LLC (DE)
MIREF Gateway Phases Il and lll, 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)
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 Il CA LLC (DE)
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NYL Investors LLC (continued)

MADISON-MOB Centerstone IV CA LLC (DE)
MADISON-OFC Centerpoint Plaza CA LLC (DE)
MADISON-OFC One Main Place OR 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 TECH RIDGE TX LLC (DE)
MADISON-RTL SARASOTA FL, LLC (DE)
MADISON-MOB CITRACADO CA LLC (DE)
Madison-MF Osprey QRS Inc. (DE)

Madison-MF Osprey NC GP LLC (DE)

Madison-MF Osprey NC LP (DE)
Madison -IND LNDR Tabor Road NJ LLC (DE)
MADISON -SS Crozet VA LLC (DE)
MADISON-LPP Crozet JV LLC (DE)
Madison-MF Apex Newbury PA LLC (DE)




9¢ClL

STATEMENT AS OF MARCH 31, 2025 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

New York Life Investment Management Holdings LLC

Bow River Advisers, LLC (DE)
NYL Investments Europe Limited (IRL)
NYL Investments (International) Ltd. (UK)
NYL Investments (Services) Ltd. (UK)
NYL Investments UK LLP (UK)
New York Life Investment Management Asia Limited (Cayman Islands)
Japan Branch
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 Short Term Opportunities Fund GP LLC (DE)
MacKay Municipal Short Term Opportunities Fund LP (DE)
Plainview Funds plc (IRL)
Plainview Funds plc — MacKay Shields Strategic Bonds Portfolio (IRL)
Plainview Funds plc-MacKay Shields Structured Products Opportunities Portfolio (IRL)
Plainview Funds plc — MacKay Shields Emerging Markets Debt Portfolio (IRL)
MacKay Shields High Yield Active Core Fund GP LLC (DE)
MacKay Shields High Yield Active Core Fund LP (DE)
Mackay Shields 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 Municipal Managers California Opportunities GP LLC (DE)
MacKay Municipal California Opportunities Fund, L.P. (DE)
MacKay Municipal New York Opportunities GP LLC (DE)
MacKay Municipal New York Opportunities Fund, L.P. (DE)
MacKay Municipal Opportunity HL Fund, L.P. (DE)
MacKay Municipal Capital Trading GP LLC (DE)
MacKay Municipal Capital Trading Master Fund, L.P (DE)
MacKay Municipal Capital Trading Fund, L.P. (DE)
MacKay Municipal Managers Strategic Opportunities GP LLC (DE)
MacKay Municipal Strategic Opportunities Fund, L.P. (DE)
MacKay Shields Intermediate Bond Fund GP LLC (DE)
MacKay Shields Intermediate Bond Fund LP (DE)
MacKay Municipal Managers Opportunities Allocation GP LLC (DE)
MacKay Municipal Opportunities Allocation Master Fund LP (DE)
MacKay Municipal Opportunities Allocation Fund A LP (DE)
MacKay Municipal Opportunities Allocation Fund B LP (DE)
Mackay Municipal Managers U.S. Infrastructure - Opportunities GP LLC (DE)

MacKay Municipal U.S. Infrastructure Opportunities Fund LP (DE)
MacKay Municipal Managers High Yield Select GP LLC (DE)
MacKay Municipal High Yield Select Fund LP (DE)
MacKay Municipal Managers High Income Opportunities GP LLC (DE)
MacKay Municipal High Income Opportunities Fund LP (DE)
MKS CLO Holdings GP LLC (DE)
MKS CLO Holdings, LP (CYM)
MKS CLO Advisors, LLC (DE)
MKS Global Sustainable Emerging Markets Equities Fund GP LLC (DE)
Candriam Global Sustainable Emerging Markets Equities Fund LP (DE)
MKS Global Emerging Markets Equities Fund GP LLC (DE)
Candriam Global Emerging Markets Equities Fund LP (DE)
MacKay Shields Series Fund Managing Member LLC (DE)
Mackay Shield Series Fund (DE)
Securities Credit Opportunities Series (DE)
High Yield Corporate Bond Series
MacKay Shields Emerging Markets Sovereign Debt Feeder Fund LP (DE)
MacKay Shields Emerging Markets Sovereign Debt Feeder Fund LP (DE)
Apogem Capital LLC fka New York Life Investments Alternatives LLC (DE)
Apogem SRL 2 LLC (DE)
Apogem SRL 3 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) (f/k/a LMF WF Portfolio Ill, LLC)
MCF CLO VIl Ltd. (DE)
MCF CLO VIl LLC (DE)
MCF CLO VIII Blocker LLC (DE)
MCF CLO IX Ltd. (CYM)
MCF CLO IX LLC (DE)
MCF CLO 10 Ltd. (NJ)
MCF CLO 10 LLC (DE)
MCF CLO IX Blocker LLC (DE)
MCF CLO 10 Blocker 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)
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Apogem Direct Lending Loan Portfolio 2023 LLC (DE)
Apogem DL Levered Fund 2023-1 LLC (DE)
Apogem DL Levered Fund SPV 2023-1 LLC (DE)
Apogem Umbrella (CYM)
Apogem US Direct Lending Limited | (CYM)
MCF Senior Debt Fund 2020 GP LLC (DE)
MCF Senior Debt Fund — 2020 LP (CYM)
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)
Apogem Direct Lending Nighthawk Fund (CYM)
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 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 Partners 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)

New York Life Investment Management Holdings LLC (continued)

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

New York Life Investment Management India Fund I, LLC (MUS)
New York Life Investment Management India Fund (FVCI) II, LLC (MUS)
NYLCAP India Funding Ill LLC (DE)
NYLIM-Jacob Ballas Asset Management Co. lll, LLC (MUS)
NYLIM Jacob Ballas India Fund I, LLC (MUS)
NYLIM Jacob Ballas | India (FVCI) lll, 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)
Apogem Cardinal Co-Investment GP LLC (DE)
Apogem Cardinal Co-Investment Fund, LP (DE)
AFRA IV GP, LLC (DE)
Apogem Real Assets Fund 1V, LP (DE)
ASF VII GP, LLC (DE)
Apogem Secondary Fund VII, LP (DE)
Apogem Secondary Fund VIl Coinvestments, LP (DE)
Apogem Secondary Fund VII (Cayman), LP (CYM)
BFO GP, LLC (DE)
BFO Apogem Private Markets (DE) LP
Tetra Opportunities Partners (DE)
BMG PAPM GP, LLC (DE)
BMG PA Private Markets (DE) 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 (DE)
PA Credit Program Carry Parent, LLC (DE)
PA Credit Program Carry, LLC (DE)
PACIF GP, LLC (DE)
Private Advisors Coinvestment Fund, LP (DE)
PACIF Il GP, LLC (DE)
Private Advisors Coinvestment Fund Il, LP (DE)
PACIF Il Carry Parent, LLC (DE)
PACIF Il Carry, LLC (DE)
PACIF Ill GP, LLC (DE)

Private Advisors Coinvestment Fund Ill, LP (DE)
PACIF Ill Carry Parent, LLC (DE)
PACIF Ill Carry, LLC (DE)
PACIF IV GP, LLC (DE)
Private Advisors Coinvestment Fund IV, LP (DE)
PACIF IV Carry Parent, LLC (DE)
PACIF IV Carry, LLC (DE)
PAMMF GP, LLC (DE)
PA Middle Market Fund, LP (DE)
PASCBF IV GP, LLC (DE)
Private Advisors Small Company Buyout Fund IV, LP (DE)
PASCBF IV Carry Parent, LLC (DE)
PASCBEF IV Carry, LLC (DE)
PASCBF V GP, LLC (DE)
Private Advisors Small Company Buyout Fund V, LP (DE)
Private Advisors Small Company Buyout V-ERISA Fund, LP (DE)
PASCBF V Carry Parent, LLC (DE)
PASCBF V Carry, LLC (DE)
PASCPEF VI Carry Parent, LLC (DE)
PASCPEF VI Carry, LLC (DE)
PASCPEF VI GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VI, LP (DE)
Private Advisors Small Company Private Equity Fund VI (Cayman), LP (CYM)
PASCPEF VII GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VII, LP (DE)
Private Advisors Small Company Private Equity Fund VII (Cayman), LP (CYM)
PASCPEF VIl Carry Parent, LLC (DE)
PASCPEF VIl Carry, LLC (DE)
PASCPEF VIII GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VIII, LP (DE)
Private Advisors Small Company Private Equity Fund VIII (Cayman), LP (CYM)
PASCPEF IX GP, LLC (DE)
PA Small Company Private Equity Fund IX, LP (DE)
PA Small Company Private Equity Fund IX, (Cayman) LP (CYM)
APEF X GP, LLC (DE)
Apogem Private Equity Fund X, LP (DE)
Apogem Private Equity Fund X (Cayman), LP (CYM)
APEF XI GP, LLC (DE)
Apogem Private Equity Fund XI, LP (DE)
APEF XI Multi-Asset, LP (DE)
APEF Xl Directs, 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 Il, LLC (DE)
PA Real Assets Carry Il, LLC (DE)



6¢Cl

STATEMENT AS OF MARCH 31, 2025 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

PA Emerging Manager Carry Parent, LLC (DE)
PA Emerging Manager Carry, LLC (DE)
PA Emerging Manager Carry Parent I, LLC (DE)
PA Emerging Manager Carry I, LLC (DE)
RIC | GP, LLC (DE)
Richmond Coinvestment Partners I, LP (DE)
RIC I Carry Parent, LLC (DE)
RIC I Carry, LLC (DE)
PASF V GP, LLC (DE)
Private Advisors Secondary Fund V, LP (DE)
ABC Burgers LLC (DE)
PASF V Carry, LLC (DE)
PASF V Carry Parent, LLC (DE)
PASF VI GP, LLC (DE)
PA Secondary Fund VI, LP (DE)
PA Secondary Fund VI Coinvestments, LP (DE)
PA Secondary Fund VI (Cayman), LP (CYM)
PARAF GP, LLC (DE)
Private Advisors Real Assets Fund, LP (DE)
PARAF Carry Parent, LLC (DE)
PARAF Carry, LLC (DE)
PASCCIF GP, LLC (DE)
Private Advisors Small Company Coinvestment Fund, LP (DE)
Private Advisors Small Company Coinvestment Fund-ERISA, LP (DE)
PASCCIF Il GP, LLC (DE)
PA Small Company Coinvestment Fund I, 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 Il, LP (DE)
PA Contract Resources, LLC (DE)
PARAF Il GP, LLC (DE)
PA Real Assets Fund Ill, LP (DE)
SAF GP LLC (DE)
Social Advancement Fund, LP (DE)
Washington Pike GP, LLC (DE)
Washington Pike LP (DE)
RidgeLake Partners GP, LLC (DE)
RidgeLake Partners, LP (“RLPLP”) (DE)
RidgeLake Co-Investment Partners, LP (‘RLPCOLP”)(DE)
RLP Glacier Manager Investor LLC (DE)
RLP Glacier GP Investor LLC (DE)
RLP Evergreen LLC (DE)
RLP Gemini LLC (DE)
RLP Navigator LLC (DE)
RLP Sigma LLC (DE)
RLP Sunrise GP Investor LLC (DE)
RLP Sunrise Manager Investor LLC (DE)

New York Life Investment Management Holdings LLC (continued)

RLP Triple GP Investor LLC (DE)
RLP Triple Manager Investor LLC (DE)
RLP Fund Il GP LLC (DE)
RLP Fund Il LP (DE)
RLP Profit Share (PA), LLC (DE)
RLP Profit Share (OAPC), LLC (DE)
The Hedged Strategies Fund LLC (DE)
NYLCAP Holdings (Mauritius) (MUS)
Jacob Ballas India Private Limited (MUS)
Industrial Assets Holdings Limited (MUS)
JB Cerestra Investment Management LLP (MUS)
NYLIM Service Company LLC (DE)
NYL Workforce GP LLC (DE)
New York Life Investment Management LLC (DE)
NYLIM Fund Il GP, LLC (DE)
NYLIM-TND, LLC (DE)
WFHG, GP LLC (DE)
Workforce Housing Fund 1-2007, LP (DE)
Index 1Q Holdings LLC. (DE)
IndexIQ LLC (DE)
IndexIQ Trust (DE)
IndexIQ Advisors LLC (DE)
New York Life Investments Active ETF Trust (DE)
NYLI CBRE Real Assets ETF
NYLI MacKay Core Plus Bond ETF (DE)
NYLI MacKay California Muni Intermediate ETF (DE)
NYLI MacKay ESG High Income ETF
NYLI Winslow Focused Large Cap Growth ETF
NYLI Winslow Large Cap Growth ETF
NYLI MacKay Securitized Income ETF
New York Life Investments ETF Trust (DE)
NYLI 500 International ETF (DE)
NYLI Clean Oceans ETF (DE)
NYLI Cleaner Transport ETF (DE)
NYLI Engender Equality ETF (DE)
NYLI FTSE International Equity Currency Neutral ETF
NYLI Global Equity R&D Leaders ETF (DE)
NYLI Healthy Hearts ETF (DE)
NYLI CRBE NexGen Real Estate ETF
NYLI Candriam International Equity ETF (DE)
NYLI Candriam U.S. Mid Cap Equity ETF
NYLI Candriam US Large Cap Equity ETF (DE)
NYLI U.S. Large 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)
KTA Holdco (LUX)
Kartesia Management SA (LUX)
Kartesia Italy Branch
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New York Life Investment Management Holdings LLC (continued)

Kartesia Spain Branch
Kartesia Netherlands Branch
Kartesia Germany Branch
Kartesia France (FRA)
Kartesia UK Ltd. (GBR)
Kartesia Belgium (BEL)
Kartesia Credit FFS (FRA)
Kartesia GP Il (LUX)
Kartesia Credit Opportunities Ill S.C.A., SICAV-SIF (LUX)
Kartesia Securities (LUX)
Kartesia lll Topco S.a.r.l. (LUX)
Kartesia GP IV (LUX)
Kartesia Credit Opportunities IV SCS SICAV-SIF (LUX)
Kartesia Securities IV (LUX)
Kartesia 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)
Kartesia Credit Opportunities VI Feeder SCS (LUX)
Kartesia Credit Opportunities VI SCS (LUX)
Kartesia Securities VI SCS S.a.r.l. (LUX)
Kartesia VI Topco S.a.r.l. (LUX)
Flexam Invest Asset Management (FRA)
FIAM HLD SAS (FRA)
Flexam Invest France Management SAS (FRA)
Flexam Tangible Asset Income Fund Il SLP (FRA)
Flexam Invest Lux Management S.a.r.l. (LUX)
Flexam Tangible Asset Income Fund S.C.A., SICAV-RAIF (LUX)
Flexam Invest Operations S.a.r.l. (LUX)
Candriam Luxco S.a.r.l. (LUX)
Candriam Luxembourg (LUX)
Candriam Belgian (BEL)
Candriam France (FRA)
Candriam lItaly Branch
Candriam UK Establishment
Candriam Germany Branch
Candriam US Branch
Candriam Spain Branch
Candriam Netherlands Branch
Candriam MENA Branch (Dubai, UAE)
Candriam Nordic Branch (Sweden)
Candriam Monétaire SICAV (FRA)
Candriam Switzerland LLC (CHE)
Candriam GP (LUX)
Candriam Tristan Real Estate Fund (RAIF) (LUX)

Candriam GP PA (LUX)
Candriam Private Assets (LUX)
ATA Holdco Luxembourg S.a.r.l. (LUX)
Belfius Fund (Luxembourg) (SICAV with Board controlled by Candriam)
Belfius Fund Target Income 2032
Belfius Equities (BEL)
IZNES SAS (LUX)
Belfius Investment Partners (LUX)
S.W.LLF.T. SCRL (LUX)
Cordius (LUX)
Cordius CIG (LUX)
Candriam Absolute Return (LUX)
Candriam Absolute Return Equity Market Neutral (LUX)
Candriam Bonds (LUX)
Candriam Bonds Capital Securities
Candriam Bonds Convertible Defensive
Candriam Bonds Convertible Opportunities
Candriam Bonds Credit Alpha
Candriam Bonds Credit Opportunities
Candriam Bonds Emerging Debt Local Currencies
Candriam Bonds Emerging Markets
Candriam Bonds Emerging Markets Corporate
Candriam Bonds Emerging Markets Total Return
Candriam Bonds Euro
Candriam Bonds Euro Corporate
Candriam Bonds Euro Corporate Financials
Candriam Bonds Euro Diversified
Candriam Bonds Euro Government
Candriam Bonds Euro High Yield
Candriam Bonds Euro Short Term
Candriam Bonds Euro Long Term
Candriam Bonds Floating Rate Notes
Candriam Bonds Global Government
Candriam Bonds Global High Yield
Candriam Bonds Global Inflation Short Duration
Candriam Bonds Global Sovereign Quality
Candriam Bonds International
Candriam Bonds Total Return
Candriam Bonds U.S Corporate
Candriam Business Equities (Belgium)
Candriam Business Equities EMU
Candriam Business Equities Global Income
Candriam Diversified Futures (BEL)
Candriam Equities L (LUX)
Candriam Equities L Australia
Candriam Equities L Biotechnology
Candriam Equities L Emerging Markets
Candriam Equities L EMU
Candriam Equities L ESG Market Neutral



STATEMENT AS OF MARCH 31, 2025 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
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LLelL

Candriam Equities L Europe
Candriam Equities L Europe Edge
Candriam Equities L Europe Innovation
Candriam Equities L Europe Optimum Quality
Candriam Equities L Global Demography
Candriam Equities L Global Income
Candriam Equities L Life Care
Candriam Equities L Meta Globe
Candriam Equities L Oncology Impact
Candriam Equities L Risk Arbitrage Opportunities
Candriam Equities L Robotics & Innovation Technology
Candriam Equities L US Edge
Candriam Equities L World Edge
Candriam Fund (LUX)
Candriam Fund Sustainable Euro Corporate Bonds Fossil Free
Candriam Fund Sustainable European Equities Fossil Free
Candriam Impact One (LUX)
Candriam Index Arbitrage (LUX)
Candriam L (LUX)
Candriam L Balanced Asset Allocation
Candriam L Conservative Asset Allocation
Candriam L Dynamic Asset Allocation
Candriam L Multi-Asset Income
Candriam L Multi-Asset Income & Growth
Candriam L Multi-Asset Premia
Candriam Long Short Credit
Candriam M (LUX)
Candriam M Global Trading
Candriam M Impact Finance
Candriam M Multi Strategies
Candriam Money Market (LUX)
Candriam Money Market Euro
Candriam Money Market Euro AAA
Candriam Money Market Usd Sustainable
Candriam Multi-Strategies (FRA)
Candriam Patrimoine Obli-Inter (FRA)
Candriam Risk Arbitrage (LUX)
Candriam Sustainable (LUX)
Candriam Sustainable Bond Emerging Markets
Candriam Sustainable Bond Euro
Candriam Sustainable Bond Euro Corporate
Candriam Sustainable Bond Euro Short Term
Candriam Sustainable Bond Global
Candriam Sustainable Bond Global High Yield
Candriam Sustainable Defensive Asset Allocation
Candriam Sustainable Equity Children
Candriam Sustainable Equity Circular Economy
Candriam Sustainable Equity Climate Action
Candriam Sustainable Equity Emerging Markets

Candriam Sustainable Equity Emerging Markets Ex-China
Candriam Sustainable Equity EMU
Candriam Sustainable Equity Europe
Candriam Sustainable Equity Europe Small & Mid Caps
Candriam Sustainable Equity Future Mobility
Candriam Sustainable Equity Japan
Candriam Sustainable Equity Quant Europe
Candriam Sustainable Equity US
Candriam Sustainable Equity Water
Candriam Sustainable Equity World
Candriam Sustainable Money Market Euro
Candriam World Alternative (LUX)
Candriam World Alternative Alphamax (LUX)
Cleome Index (LUX)
Cleome Index EMU Equities
Cleome Index Euro Corporate Bonds
Cleome Index Euro Government Bonds
Cleome Index Euro Long Term Bonds
Cleome Index Euro Short Term Bonds
Cleome Index Europe Equities
Cleome Index USA Equities
Cleome Index World Equities
NYLIM GF (Luxembourg)
NYLIM GF AUSBIL Global Essential Infrastructure
NYLIM GF AUSBIL Global Small Cap
NYLIM GF US High Yield Corporate Bonds
Paricor (BEL)
Paricor Patrimonium (BEL)
IndexIQ (LUX)
IndexIQ Factors Sustainable Corporate Euro Bond (LUX)
IndexIQ Factors Sustainable Europe Equity (LUX)
IndexIQ Factors Sustainable Japan Equity (LUX)
IndexIQ Factors Sustainable Sovereign Euro Bond (LUX)

CGH UK Acquisition Company Limited (GBR)
Tristan Equity Partners (GP) Limited (UK)

Tristan Equity Partners LP (UK)
Tristan Equity Pool Partners (GP) Limited (UK)
Tristan Capital Partners Holdings Limited (GBR)
EPISO 3 Co- Investment (GP) Limited (SCOT)
EPISO 3 Co-Investments LP (SCOT)
TIPS One Co-Investment GP Sarl (LUX)
TIPS Co-Investment SCSp (LUX)
TCP Incentive Partners (GP) Sarl (LUX)
TCP Incentive Partners SCSp (LUX)
TCP Co-Investment GP Sarl (LUX)
TCP Co-Investment SCSp (LUX)
CCP Il Co-Investment (GP) Limited (SCOT)
CCP Ill Co-Investment LP (GBR)
CCP IV Co-Investment LP (SCOT)
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New York Life Investment Management Holdings LLC (continued)

EPISO 4 Co-Investment LLP (GBR)
EPISO 4 (GP) LLP (UK)
EPISO 4 Incentive Partners LLP (GBR)
CCP 5 Co-Investment LLP (GBR)
Tristan (Holdings) Limited UK
EPISO 3 Feeder (GP) Limited (SCOT)
EPISO 3 Feeder LP (SCOT) Tristan Capital Limited (GBR)
Tristan Capital Partners LLP (GBR)
CCP Ill (GP) LLP (GBR)
CCP Il Incentive Partners (GP) Limited (SCOT)
CCP Il Incentive Partners LP (SCOT)
Curzon Capital Partners Il (GP) Limited (GBR)
CCP Ill (GP) LLP (GBR)
Curzon Capital Partners Il LP (LUX
Curzon Capital Partners IV GP (GBR)
CCP IV (GP) LLP (GBR)
Curzon Capital Partners IV LP (GBR)
Curzon Capital Partners IV S.a.rl. (LUX)
CCP IV Bolt Finco S.a.r.I (LUX)
CCP IV IREF 1 Holding Sarl (LUX)
CCP IV IREF 1 (ITA)
CCP IV Bolt 1 Sarl (LUX)
Stratford City Offices Jersey Unit (NJ)
Bolt Nominee 1 Limited (UK)
Bolt Nominee 2 Limited (UK)
CCP IV Bolt 2 Sarl (LUX)
CCP IV Erneside Holding Sarl (ITA)
CCP IV France Investments Sarl (LUX)
OPPCI CCP IV France Investments (FRA)
SCI Escape Cordeliers (FRA)
The Forum, Solent, Management Company Limited (UK)
SBP Management Limited (UK)
CCP IB (GP) Sarl
CCP IV Keirin Luxembourg Sarl (LUX)
CCP IV SCSp ( LUX)
Kerin Holding Sarl (LUX)
CCP IV UK Holding Sarl (Lux)
Cardiff Gate RP Limited Sarl (LUX)
Rotherham Foundry RP Limited Sarl (LUX)

Warrrington Riverside RP Limited Sarl (LUX)
Birmingham Ravenside RP Limited RP Limited Sarl (LUX)

Walsall Bescot RP Limited Sarl (LUX)
RW Sofas Limited Sarl (LUX)
Bangor Springhill RP Limited Sar | (LUX)
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 (GBR)
EPISO 3 LP (UK)
EPISO 3 Luxembourg Holding S.a.r.l (LUX)

EPISO 3 Wave Holding S.a.r.l (LUX)
EPISO 4 (GP) Il Sarl (LUX)
EPISO 4 Student Housing SCSp (LUX)
EPISO 4 (GP) LLP (GBR)
European Property Investors Special Opportunities 4 LP (UK)
EPISO 4 Caeser Holding Sarl (LUX)
Trophy Value Added Fund
EPISO 4 Luxembourg Holding Sarl (LUX)
EP Office 1 Spzoo (POL)
EP Office 2 Spzoo (POL
EP Retail Spzoo (POL)
EP Apartments Spzoo (POL)
EP Hotel Spzoo (POL)
EPISO 4 Twilight GP Limited (UK)
EPISO 4 Twilight LP (UK)
Twilight Ireland PRS Properties Eclipse DAC (IRL)
EPISO 4 West Holding Sarl (LUX)
EPISO 4 Antrim Sarl (LUX)
EPISO 4 Banbridge Sarl (LUX)
EPISO 4 France Investments Sarl (LUX)
OPPCI EPISO 4 France Investments (FRA)
SAS VDF (FRA)
SCI VDF (FRA)
EPISO 4 Switch Holding S.a.r.l
E4 Switch Norway AS (NO)
EPISO 4 Pilgrim Holding S.a.r.l. (LUX)
TP Property S,a,r,l. (LUX)

TB Property (Plymouth) Limited (UK)
TB Property Developments (Plymouth) Limited (UK)

EPISO 4 Lynx Holding S.a.r.l. (LUX)
EPISO 4 Lynx S.a.r.l (LUX)
EPISO 4 Lynx Marketing S.a.r.I (LUX)
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) S.a.r.| (LUX)
Curzon Capital Partners 5 Long-Life SCA SICAV-SIF (GBR)

CCP 5 Jersey Fragco 1 Limited (NJ
CCP 5 Jersey Fragco 2 Limited (N
CCP 5 Jersey Fragco 3 Limited (
CCP 5 Jersey Fragco 4 Limited (
CCP 5 Jersey Fragco 5 Limited (
CCP 5 Jersey Fragco 6 Limited (
CCP 5 Jersey Fragcp 7 Limited (
CCP 5 Jersey Fragco 8 Limited (
CCP 5 Jersey Fragco 9 Limited (
CCP 5 Jersey Fragco 10 Limited (NJ)
CCP 5 Jersey Fragco 11 Limited (NJ)
CCP 5 Long-Life Luxembourg S.a.r.I (LUX)
CCP 5 LL GP Sarl (LUX)

)
J)
NJ)
NJ)
NJ)
NJ)
NJ)
NJ)
NJ)
J
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New York Life Investment Management Holdings LLC (continued)

Curzon Capital Partners 5 Long Life 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 LP (LUX)
EPISO 5 Luxembourg Holding S.a.r.l. (LUX)
EPISO 5 Portfolio GP S.a.r.l. (LUX)
EPISO 5 Silver JV SCSp (LUX)

Sterling Square Holdings S.a.r.l. (LUX)
European Property Investors Special Opportunities 5 SCSp-SICAV-SIF (LUX)

EPISO 5 Co-Investment SCSp (LUX)
EPISO 6 (GP) S.a.r.l. (LUX)
EPISO 6 Co-Investment SCSp (LUX)
European Property Investors Special Opportunities 6 SCSP SICAV-SIF (LUX)
E6 France Investments FPS-SICAV (FRA)
EPISO 6 UK Investment Holding Limited (UK)
EPISO 6 Pegasus Holding Limited (UK)
Pegasus Affordable Housing LLP (UK)
Pegasus Affordable Limited (UK)
Zen Housing Limited (UK)
EPISO 6 Waterfall Top Holdings Limited (UK)
Waterlfall HoldCo Limited (UK)
Waterfall PropCo Limited (UK)
EPISO 6 Phoenix JV LLP (UK)
Phoenix Core Holdco Limited
Phoenix Core Propco Limited (UK)
Cody TP Management Company Limited
EPISO 6 Luxembourg Holding S.a.r.l. (LUX)
Phoenix Development Holding S.a.r.l. (LUX)
Phoenix DevCo S.a.r.l. (LUX)
EPISO 6 Spectre JV S.a.r.l. (LUX)
EPISO 6 Spectre 1 Holding S.a.r.l. (LUX)
EPISO 6 Spectre 2 Holding S.a.r.l. (LUX)
EPISO 6 Spectre 3 Holding S.a.r.l. (LUX)
EPISO 6 Curado Holding S.a.r.l. (LUX)
Claybrook S.L. (ESP)
Barnfield Spain, S.L. (ESP)
EPISO 6 Macbeth Holding S.a.r.l. (LUX)
Macbeth 4 SRL (BEL)
Montague 1 Sarl (LUX)
EPISO 6 Moomin Holding Sarl (LUX)
EPISO 6 Siem Holding Sarl (LUX)
EPISO 6 Siem Sarl (LUX)
EPISO 6 Emerald Holdings S.a.r.l. (LUX) (96%)
BCRE Leipzig Wohnen Nord B.V.
BCRE Leipzig Wohnen Ost B.V.
BCRE Leipzig West Ost B.V.
TAG Leipzig-Immobilien GmbH
Hella Acquico GP S.a.r.| (LUX)
Hella Acquico GP SCSp (LUX)

Hella Holding S.a.r.I (LUX)
H Main Holding S.a.r.I (LUX)
Main 1 S.a.r.| (LUX)
H Main 2 S.a.r.l (LUX)
H Main 3 S.a.r.l (LUX)
H Main 4 S.a.r.l (LUX)
H Main 5 S.a.r.l (LUX)
H Main 6 S.a.r.l (LUX)
H Main 7 S.a.r.l (LUX)
EPISO 6 Panther Co-Investment SCSp (NJ)
EPISO 6 Panther (NJ) GP Limited
EPISO 6 Panther (NJ) JV SLP
EPISO 6 Panther (NJ) Holdco Limited
EPISO 6 Panther Property Limited (NJ)
Raag St, Andrews Hotel Limited (UK)
RaagG Hotels Limited (NJ)
QMK Pub Westminster Limited (UK)
RAAG OBS Limited (NJ)
QMK OBS Limited (IRL)
Raag Dublin Limited (NJ)
QMK Dublin Limited (IRE)
Raag Kensington Holdings Limited (NJ)
Raag Kensington Hotel Limited (NJ)
QMK Kensington Limited (UK)
Raag Westminster Holdings Limited (NJ)
Raag Westminster Hotel Limited (NJ)
QMK Westminster Limited (UK)
Raag Liverpool Street Holdings Limited (NJ)
Raag Liverpool Street Hotel Limited (NJ)
QMK Liverpool Street Limited (UK)
Raag Kings Cross Holdings Limited (NJ)
Raag Kings Cross Hotel Limited (NJ)
QMK KX Limited (UK)
Raaq Paddington Holdings Limited (NJ)
Raag Paddington Hotel Limited (NJ)
QMK Paddington Limited (UK)
Raag Canary Wharf Limited (NJ)
QMK Canary Wharf Limited (UK)
Raag Shoreditch Limited (NJ)
QMK Shoreditch Limited (UK)
Raag Aberdeen (NJ)
QMK Management Limited (UK)
Raag P2 Limited (NJ)
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)



14545

STATEMENT AS OF MARCH 31, 2025 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

New York Life Investment Management Holdings LLC (continued)

TIPS One Co-Investment GP Sarl (LUX)
TIPS One Co-Investment SCSp (LUX)
CCP IV (GP) LLP (GBR)
Curzon Capital Partners IV (GP) Limited (GBR)
CCP 5 GP LLP (GBR)
CCP 5 Pool Partnership GP Limited (NJ)
CCP 5 Pool Partnership SLP (NJ)
Tristan Capital Partners Asset Management Limited (GBR)
TCP SPAIN, SL
TCP France (FRA)
TCP NL BV (NLD)
TCP Poland Spolka z ograniczong odpowiedzialnoscig(POL)
TCP Co-Investment (GP) S.a.r.l. (LUX)
TCP Co-Investment SCSp (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)
Ausbil Investment Management Limited (AUS)
Ausbil Australia Pty. Ltd. (AUS)
Ausbil Asset Management Pty. Ltd. (AUS)
Ausbil Global Infrastructure Pty. Limited (AUS)
Ausbil Investment Management Limited Employee Share Trust (AUS)
Ausbil Global SmallCap Fund (AUS)
Ausbil Long Short Focus Fund (AUS)
NYLIFE Distributors LLC (DE)
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Huntsville NYL 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 Marina Landing WA LLC (DE)
REEP-SP Marina Landing LLC (DE)
REEP-MF Woodridge IL LLC (DE)
REEP-RTL SASI GA LLC (DE)
REEP-RTL Bradford PA LLC (DE)
REEP-RTL CTC NY 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)
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-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)

NYLife Real Estate Holdings LLC

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 (DE)
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 ......ccceeevrvvvernnnn |eeees 66915 ....| 13-5582869 .. | 1583827 ..... 0000071633 .. | weevereeeeieeeeeeeieeeeeeeeeees New York Life Insurance Company ................ AN LU0 R B (R T U RPUPPUPUPPUUUPPPPPPUUURI (RPRRPTY IUUPRRS

New York Life Insurance and Annuity
Corporation ...ocoeeeeeeeeieiiiiiiieieeeee .
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 .......ccoeveeiinens | onien 91596 ... [13-3044743 ..| 3683691 ..... 0000727136 ..
. 0826 ...[New York Life Group R 81353 ....|52-1530175 ..| .. .
.......... 13-4199614 .. | ..
...[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
.100.000 ...|New York Life Insurance Company
100.000 ...|New York Life Insurance Company
..67.974 ....[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. .......ccccvvvvrnnnne . 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..
NYL Emerging Manager LLC . [New York Life Insurance Company ... . | Ownership..
NYL Wind Investments LLC . |New York Life Insurance Company ... . | Ownership..
NYLIC HKP Member LLC New York Life Insurance Company ... Ownership..
New York Life Insurance and Annuity
Corporation Ownership..
NYLIC HKP Member LLC ... Ownership..
NYLIC HKP Venture LLC ..coeeeeeeeeeeeeeeeeeens Ownership..
. [New York Life Insurance Company . | Ownership..
New York Life Insurance Company Ownership..
New York Life Insurance Company .............. Influence
New York Life Insurance Company .............. Influence
New York Life Insurance Company Influence
. [New York Life Insurance Company ... Influence..
New York Life Insurance Company Influence
New York Life Insurance Company Influence
. |New York Life Insurance Company ... Influence..
. [New York Life Insurance Company ... Influence..
. |New York Life Insurance Company ... Influence..
New York Life Insurance Company Influence
New York Life Insurance Company Influence
. [New York Life Insurance Company ... Influence..
.. |New York Life Insurance Company Influence..
. |Flatiron RRLLC .....euvvvnnnnnnnnnnee Influence
New York Life Insurance Company Board of Directors..
New York Life Insurance Company Board of Directors..

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

47-2379075 ..
47-2530753 ..

E558588858

NYLIC HKP Member LLC
NYLIC HKP Venture LLC ...
NYLIC HKP REIT LLC
NYLIM Jacob Ballas India Holdings IV .
Flatiron RR LLC
. Flatiron CLO 2013-1 Ltd. ..
...[98-1180305 .. Flatiron CLO 2015-1 Ltd .... .
.......... ...[98-1330289 .. | .. . . .. |Flatiron CLO 17 Ltd. .ooooiviiiiiiiiiiiiiiis
.......... . R - . .. Flatiron CLO 18 Ltd. .. .
Flatiron CLO 19 Ltd. ..cocvvvvviiiiiiiiiiiiee
Flatiron CLO 20 Ltd. ....coovvverciieiiiieiiieene
Flatiron CLO 21 Ltd ...
Flatiron RR CLO 22 LLC ..
Flatiron CLO 25 Ltd. .. .
Flatiron CLO 26 Ltd. .....cccevvieveenieciiieenns
Flatiron CLO 23 LLC
Flatiron RR CLO 27 Ltd
Flatiron CLO 28 Ltd. ..
Flatiron CLO 30 Ltd. ..... .
Flatiron RR LLC, Manager Series ................
Flatiron RR LLC, Retention Series .............. .. DE..
..CYM.

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

..[98-1075997 ..

.......... Stratford CDO 2001-1 Ltd. . . |New York Life Insurance Company ... Influence .. [New York Life Insurance Company
.......... Silver Spring, LLC . .. DE... .. [New York Life Insurance Company . | Ownership.. .|New York Life Insurance Company
.......... Silver Spring Associates, L.P. .. PA... .. |Silver Spring, LLC .................. Ownership.. .|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

ZEEE5EZEZZ225555522288558888888858

SCP 2005-C21-009 LLC ..

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




L€l

STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
SCP 2005-C21-017 LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
SCP 2005-C21-018 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-021 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-025 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-031 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-036 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-041 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-043 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-044 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-048 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-061 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-063 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-067 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-069 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-070 LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
NYMH-Ennis GP, LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
NYMH-Ennis, L.P. ........... NYMH-Ennis GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ....No
NYMH-Freeport GP, LLC . . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
NYMH-Freeport, L.P. ....... NYMH-Freeport GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ... N0
NYMH-Houston GP, LLC ... New York Life Insurance Company .. . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
NYMH-Houston, L.P. .. . [NYMH-Houston GP, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-Plano GP, LLC New York Life Insurance Company .. . | Ownership .100.000 ...|New York Life Insurance Company . ..No
NYMH-Plano, L.P. .............. NYMH-Plano GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ..No
NYMH-San Antonio GP, LLC . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-San Antonio, L.P. ...... NYMH-San Antonio GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ... N0
NYMH-Stephenville GP, LLC New York Life Insurance Company .. . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
NYMH-Stephenville, L.P. . |NYMH-Stephenville GP, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-Taylor GP, LLC New York Life Insurance Company .. .. | Ownership .100.000 ...|New York Life Insurance Company . ..No
NYMH-Taylor, L.P. .......... NYMH-Taylor GP, LLC . | Ownership .100.000 ...|New York Life Insurance Company . ..No
NYMH Attleboro MA, LLC . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-Farmingdale, NY, LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
NYLMDC—King of Prussia GP, LLC .... New York Life Insurance Company .. .. | Ownership .100.000 ...|New York Life Insurance Company . ... No.
NYLMDC—King of Prussia Realty, LP . |NYLMDC King of Prussia GP, LLC .... . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
88-1158147 .. Country Place LP New York Life Insurance Company .. .. | Ownership .. 0.000 .... [New York Life Insurance Company . ..No
................. 88-1150098 .. Country Place JV LLC ..ooeeeeeeiiieiiiies Country Place LP . [ Ownership .. 0.000 .... [New York Life Insurance Company . N0
................................ REEP-MF Salisbury Square Tower One TAF LLC . New York Life Insurance Company .. . | Ownership ..95.500 ....[New York Life Insurance Company . N0 e
New York Life Insurance and Annuity
................. REEP-MF Salisbury Square Tower One TAF LLC . Corporation .... . | Ownership .. 0.500 .... [New York Life Insurance Company . N0 e
REEP-DRP Salisbury Square Tower One TAB JV REEP-MF Salisbury Square Tower
................. 88-1049453 .. | ..ooooiiiiin | e | e [LLC e | e e nree e e ssneeeeesssnneneeees | OWNEPSRIPL e} 80,000 ... [New York Life Insurance Company ........ |...NO.....|.... .....
REEP-DRP Salisbury Square Tower One TAB J
................. Salisbury Square Tower One LLC .... LLC ... .. | Ownership .100.000 ...|New York Life Insurance Company . ....No
. CUMBERLAND PROPERTIES LLC ........ . [New York Life Insurance Company Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 47-3304035 .. 2015 DIL PORTFOLIO HOLDINGS LLC .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..|47-3444658 .. PA 180 KOST RD LLC ..... . 12015 DIL PORTFOLIO HOLDINGS LLC .. Ounership.. .}.100.000 ... [New York Life Insurance Company . ... N0..
. Cortlandt Town Center LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
REEP-IND MCP West NC LLC ... . [New York Life Insurance Company .. Ownership.. .100.000 ...|New York Life Insurance Company . ....No..
..| 83-0765152 .. REEP-WP ART TOWER JV LLC . [New York Life Insurance Company .. Ownership.. 95.000 ....|New York Life Insurance Company . ....No..
................................ REEP-1250 Forest LLC New York Life Insurance Company . | Ownership 100.000 ...|New York Life Insurance Company . ... NO.
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REEP-HZ SPENCER LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . .

REEP-IND 10 WEST AZ LLC .
REEP-IND 4700 Nall TX LLC

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

Ownership..
Ownership..

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

37-1768259 ..

REEP-IND Aegean MA LLC ... . [New York Life Insurance Company .. Ownership.. |
. REEP-IND Alpha TX LLC .... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
83-2598877 .. REEP-IND MCP V111 NC LLC . [New York Life Insurance Company .. Ownership.. .100.000 ...|New York Life Insurance Company .
REEP-IND CHINO CA LLC ....... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|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 . . [New York Life Insurance Company .. Ownership.. .100.000 ...|New York Life Insurance Company .

61-1738919 .. .
.100.000 ...|New York Life Insurance Company .

REEP-IND Fridley MN LLC .. . [New York Life Insurance Company .. |
.100.000 ...|New York Life Insurance Company .

Ownership..

. REEP-IND Kent LLC ... . [New York Life Insurance Company .. Ownership.. o
..| 32-0442193 .. REEP-IND LYMAN MA LLC . . [New York Life Insurance Company .. Ownership.. .100.000 ...|New York Life Insurance Company .
..| 83-4607723 .. REEP-IND MCP |1 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 V11 NC LLC . New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
REEP-IND MCP 111 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 STANFORD COURT LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
REEP-IND STANFORD COURT CA LLC . REEP-IND STANFORD COURT LLC Ounership .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 ..
84-4102691 ..
84-4056296 ..

REEP-WF 960 EPF Opco GA LLC ..
REEP-MF Emblem DE LLC
REEP-MF Gateway TAF UT LLC ......oovvvvennenns

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

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

E55555555555555555555858588588

84-4056296 ..
84-4028263 ..

REEP-MF Gateway TAF UT LLC ....
REEP-WP Gateway TAB JV LLC ...

Ownership
Ownership

.. 1.000 .... [New York Life Insurance Company .
..99.000 ....[New York Life Insurance Company .

g8

84-4028263 .. REEP-WP Gateway TAB JV LLC ... Corporation . | Ownership ..1.000 .... [New York Life Insurance Company . ....No
. REEP-MF Mount Vernon GA LLC .. . [New York Life Insurance Company Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-MF Mount Laurel NJ LLC .. |New York Life Insurance Company .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP 220 NW Owner LLC ....... . | REEP-MF Mount Laurel NJ LLC .... . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-MF NORTH PARK CA LLC . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-AVERY OWNER LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-MF One City Center NC LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-MF One City Center NC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
REEP-MF Wallingford WA LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
REEP-MF STEWART AZ HOLDER LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
REEP-MF STEWART AZ New York Life Insurance Company .. | Ownership .100.000 ...|New York Life Insurance Company . ... N0
REEP-OFC Aspect OR LLC .....ccocummennnnniiinnnee New York Life Insurance Company .............. OWnership.....ooeeeeeeeeieeieeeeees ..37.000 ....|New York Life Insurance Company . NO......
New York Life Insurance and Annuity

REEP-OFC Aspect OR LLC Corporation . | Ownership ..63.000 ....|New York Life Insurance Company .
REEP-OFC Bel levue 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 .............. OWNNErship..ccceeeeeeeeeeiiieiieeees .100.000 ...|New York Life Insurance Company
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.......... REEP-OFC FOUR WATER RIDGE NC LLC ............... |.. DE.....]...... NIA....... [New York Life Insurance Company .............. [Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... REEP-OFC FIVE WATER RIDGE NC LLC ............... | .. DE.....]...... NIA....... [New York Life Insurance Company .............. [Ownership.. .100.000 ...|New York Life Insurance Company ...

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

.......... REEP-OFC SEVEN WATER RIDGE NC LLC .. .. DE.....]......NIA....... [New York Life Insurance Company .............. [Ownership.. .100.000 ...|New York Life Insurance Company ...

.......... REEP-OFC EIGHT WATER RIDGE NC LLC .. ..DE.....]......NIA....... [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 . .. DE.....]...... NIA....... [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..
..|81-2456809 ..

. .100.000 ...|New York Life Insurance Company ...
REEP-MF FOUNTAIN PLACE LLC ...cceeeveeveanene . REEP-MF FOUNTAIN PLACE MN LLC .......cceeunes Ownership..

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

.......... 85-3514927 .. REEP-MF Park-Line FL LLC . . .. |New York Life Insurance Company . | Ownership.. .100.000 ...|New York Life Insurance Company
............................ REEP-OFC 2300 EMPIRE CA LLC ....oevvvvvvvveeeennns [ -n New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ...
............................................ REEP-IND 10 WEST || AZ LLC ... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
............................................ REEP-RTL Flemington NJ LLC ... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-RTL Mill Creek NJ LLC ... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-RTL NPM GA LLC . [New York Life Insurance Company ... .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... . .. |REEP OFC 515 Post Oak TX LLC ... |- New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
......................................................................................................................................................... REEP-RTL DTC VA LLC oeeeeeeeeeieieiieeeeeeeeeeeeeee | e New York Life Insurance Company .............. |Ownership ..39.000 ....|New York Life Insurance Company
New York Life Insurance and Annuity
......................................................................................................................................................... REEP-RTL DTC VA LLC ..oeeeeeeeieeieeeeeieeeeeeeeeeees | 2 DEaeiis | e NIALLLLLLL [ Corporation coeeeeeeeeeiiiiiiiiiiiiiiiiieeeeeeeeeeee. | Ownership ..61.000 ....|New York Life Insurance Company
............................................................................ 87-2706041 .. | ..oevvvvvvnens | wevvvveveennnnns | evevevviesesssesssssssssnennnn. |REEP-RTL DTC-S VA LLC ..ovvvvvvviviiiiieeeeeeeenenns | DEccoit] oo NIALL..... [New York Life Insurance Company .............. |Ownership ..37.000 ....|New York Life Insurance Company
New York Life Insurance and Annuity
............................................................................ 87-2706041 .. | ..oovvvveveens | evvvvvvennennns | evvvenvivseseseseessssesnennnn. |REEP-RTL DTC-S VA LLC .oovvvvvveviiiiiieeeeeeeeeenns | DEccct] oo NTALL.. [ Corporation .ooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenee... | Ounership ..63.000 ....|New York Life Insurance Company
.......... REEP-OFC 410 TOWNSEND CA LLC ... .. DE.....]...... NIA....... [New York Life Insurance Company .............. [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-OFC 410 TOWNSEND .. DE.... .. |New York Life Insurance Company ... .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Madison-LPP Kernersville GP LLC .. o |..DE.....] ... NIA....... [New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Madison-LPP Kernersville LP .........cccceeunnnnn | .. DE..oit] oonen  NIALLL.... [New York Life Insurance Company .............. [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Madison-LPP Kernersville JV LP .................. | .. DE.....] ...... NIA....... [New York Life Insurance Company .............. [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Madison-SS Kernersville QRS, Inc ... . DE.....]......NIA....... [New York Life Insurance Company .............. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-OFC 600 TOWNSEND CA LLC ... . . .. [New York Life Insurance Company ... .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... REEP-OFC 600 TOWNSEND LLC .....evvvvvvvvevvvnnnnns [ e New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-OFC 1341 G DC LLC ..eevveeeeeeieiiiiiiiiiiees [ e New York Life Insurance Company .............. |Ownership ..65.000 ....|New York Life Insurance Company
New York Life Insurance and Annuity
.......... REEP-OFC 1341 G DC LLC ....eeveeneeeiiiniiiiiinnnnn |2 DEeeiit| e NIALLLLLLL [ Corporation coeeeeeeeeeiiiiiiiiiiiiiiiiiieeeeeeeeeee. | Ownership ..35.000 ....|New York Life Insurance Company
.......... REEP-OFC 1030 15NW DC LLC .........cceeeeeeeeeenn | .. DE.oiit]oeee  NIALL.... [New York Life Insurance Company .............. |Ownership ..65.000 ....|New York Life Insurance Company
New York Life Insurance and Annuity
.......... REEP-OFC 1030 15NW DC LLC .......cceeeeeeeeeeeeees | .. DEoeiit] eeee  NIALLL.LL [ Corporation coveeeeeeeiiiiieiiiiiiiiieeeeeeeeeeeeee.. | Ownership ..35.000 ....|New York Life Insurance Company
.......... REEP-OFC 1111 19NW DC LLC .......ceeeeeeeeeeeeeees |2 DEeeiit] oeee o NIALLL.... [ New York Life Insurance Company .............. |Ownership ..63.826 ....|New York Life Insurance Company
New York Life Insurance and Annuity
.......... REEP-OFC 1111 19NW DC LLC .....ceeeeeeeeeieeeeees |2 DEeeiit| e NIALLLLLLL [ Corporation oeeeeeeeeeiiiiiiiiiiiiiiiiiieeeeeeeeeee. | Ownership ..36.174 ....|New York Life Insurance Company

REEP-OFC 30 WM IL LLC
REEP-SS Marshfield LLC .
REEP- LLC Marshfield JV LLC ........coevrennnns . DE..... .

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

Ownership..
. | Ownership..

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

.......... REEP-SS Marshfield LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-SS Vallejo LLC ..ooeeveeeeeeiiiiiiiiieeeeeeee | L DELLLLL] New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-OFC 353 Sacramento LLC ................ceee. | DLt ] e New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-Royal 353 Sacramento JV LLC ............... | .. DE.....]...... NIA....... | REEP-OFC 353 Sacramento LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-MF Reno LLC . . [New York Life Insurance Company . | Ownership.. .100.000 ...|New York Life Insurance Company

.......... REKA 5M HOLDINGS, LLC ..ooeveeeeeeiiiiiiiiieeeeeee [ 2 New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NJIND Raritan Center LLC .. ..DE.....]......NIA....... [New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...

NJIND Talmadge Road LLC .... LDEL s NIA....... New York Life Insurance Company .............. Ownership.. .100.000 ...[New York Life Insurance Company ...
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.................................. NJIND Melrich Road LLC ........ccccoeunnnnnnnnnnnnn | .. DEle New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.................................. FP Building 18, LLC .. DE..... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.................................. FP Building 19, LLC ..DE..... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.................................. Summitt Ridge Apartments, LLC . .. DE..... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...

PTC Acquisitions, LLC New York Life Insurance Company
Martingale Road LLC ... . [New York Life Insurance Company ...
New York Life Funding . New York Life Insurance Company

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

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

Ownership..
. | Ownership..

.......... ... 0.000 .... |New York Life Insurance Company ...
.......... Government Energy Savings Trust 2003-A ....... |..NY..... New York Life Insurance Company .............. | Influence..................eeeeeeeeeee.] . 0.000 ... [New York Life Insurance Company ...
UFI-NOR Federal Receivables Trust, Series
.......... 20098 LY.L New York Life Insurance Company Influence . [New York Life Insurance Company ... LN B
.......... JREP Fund Holdings I, L.P. ... ..CYM. . [New York Life Insurance Company ... . | Ownership.. ..|New York Life Insurance Company ... No...
.......... Jaguar Real Estate Partners L.P. ..CYM. . |New York Life Insurance Company ... . | Ownership.. ..|New York Life Insurance Company ... No...
.......... REEP-NYL JAG ACQUISITION CO MEMBER LLC . .. DE. ....... [New York Life Insurance Company ... .| Ounership.. .. |New York Life Insurance Company ... No...
.......... NYLIFE Office Holdings Member LLC .............. |..DE..... New York Life Insurance Company Ownership.. ..[New York Life Insurance Company ... ... N0
.......... 0001711406 .. NYLIFE Office Holdings LLC .........cccceeeeeee | .. DEL. NYLIFE Office Holdings Member LLC .... Ownership.. ..[New York Life Insurance Company ... ... No.
.......... 0001728620 .. NYLIFE Office Holdings REIT LLC .. DE... .. NYLIFE Office Holdings LLC ....... . | Ownership.. .|New York Life Insurance Company ... No...
.......... . REEP-OFC DRAKES LANDING LLC .... .. DE... .. [NYLIFE Office Holdings REIT LLC ... . | Ownership.. .|New York Life Insurance Company ... No...
.......... REEP-OFC CORPORATE POINTE CA LLC .. DE.... wee.... INYLIFE Office Holdings REIT LLC ... .. | Ounership.. .|New York Life Insurance Company ... No...
.................................. REEP-OFC VON KARMAN CA LLC .. DE..... NYLIFE Office Holdings REIT LLC .............. |Ownership.. .|New York Life Insurance Company ... ... No.
.......... REEP-OFC ONE BOWDOIN SQUARE MA LLC .... . DE..... NYLIFE Office Holdings REIT LLC .............. [Ownership.. .|New York Life Insurance Company ... ... N0
.......... REEP-OFC 525 N Tryon NC LLC . .. DE... .. [NYLIFE Office Holdings REIT LLC .. | Ownership.. .|New York Life Insurance Company ... No...
.......... 525 Charlotte Office LLC .. .. DE... . | REEP-OFC 525 N Tryon NC LLC ... . [Ownership.. .|New York Life Insurance Company ... No...
.......... REEP-IMPIC OFC PROMINENCE ATLANTA LLC .. DE.... .. [New York Life Insurance Company .. | Ownership.. ..|New York Life Insurance Company ... No...
.......... REEP-IMPIC OFC 24th CAMELBACK AZ LLC ......... |..DE..... New York Life Insurance Company .............. |Ownership.. ..[New York Life Insurance Company ... ... N0
.......... NYLIFE Office Holdings Acquisition REIT LLC |..DE..... NYLIFE Office Holdings LLC ..................... | Ownership .|New York Life Insurance Company ........ [....NO
NYLIFE Office Holdings Acquisition REIT LLC|
.......... REEP OFC Westory DC LLC ....eevvveeeeveeeeeeeeeenne | DBt e e e DAL e | Ownershipa.ieeeeee . 100,000 ... | New York Life Insurance Company ........ |....NO
.......... Skyhigh SPV Note Issuer 2020 Parent Trust ... |..DE.....|......OTH....... [New York Life Insurance Company .............. | Influence .. 0.000 .... [New York Life Insurance Company ... ... N0
.......... Skyhigh SPV Note Issuer 2020 LLC . [New York Life Insurance Company ... Influence.. .. 0.000 .... |New York Life Insurance Company ... No...
.......... Sol Invictus Note Issuer 2021-1 LLC .. . |New York Life Insurance Company ... Influence.. .. 0.000 .... |New York Life Insurance Company ... No...
.......... Veritas Doctrina Note Issuer SPV LLC . .. [New York Life Insurance Company ... .. | Influence.. . 0.000 .... |New York Life Insurance Company ... No...
.......... Fairview Capital Partners,LLC ..........ccevveens [ .. New York Life Insurance Company .............. |Other........cccceeeeieiiiiieeieeiiiennnn. ... 49.000 ....[New York Life Insurance Company ........ |....NO
.......... AC 2023 NMTC Investor, LLC .ooeeeeeeeeeeeeeeenns New York Life Insurance Company .............. | Ownership........cccccouuevenenennnnnnnnnnnd .. 79.200 ....[New York Life Insurance Company ........ |....NO...oo e ooin
New York Life Insurance and Annuity
.......... AC 2023 NMTC Investor, LLC ....cccooeeveieii | eeeeeenennd e NIAL [ Corporation oo | Ownershipa.eenn . 190800 ... New York Life Insurance Company ........ |....NO...oof .o s
.......... USB NMTC FUND 2023-6, LLC ....ccevvvvveveeeeennnnns | . DEouiss] oeee  NIALL... [AC 2023 NMTC Investor, LLC .......ccccceeeeennn | OWNErShip...eueeiiiiiiiiiiiiiiiiinnnnnnnnnnap. 100000 ... |New York Life Insurance Company ........ |....NO.....].ce oonn
New York Life Insurance and Annuity
.......... NYLIAC RLP 11, LLC «eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | L DEeeiit] e NTALL [ Corporation oo | Ownership coeeeeeeeeeeeiieieeeeeeeeeennnn .. 100,000 .. | New York Life Insurance Company ........ |....NO...oofoeee oonn
Development Funding Backed Pass-Through Trust New York Life Insurance and Annuity
.......... SBIIBS wevvrrrreeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | o Corporation Ownership.. ..11.750 ....[New York Life Insurance Company ...
.......... NYLIC RLP I, LLC ............ . [New York Life Insurance Company . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... MSSIV NYL Investor Member LLC .. New York Life Insurance Company ... Ownership.. ..90.000 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... MSSIV NYL Investor Member LLC .. Corporation Ownership ..10.000 ....[New York Life Insurance Company ...
.......... MSVEF 11 Investor LLC ... . [New York Life Insurance Company . | Ownership ..100.000 ... |New York Life Insurance Company
.......... MSVEF Investor LLC .. . [New York Life Insurance Company . | Ownership.. 100.000 ...|New York Life Insurance Company

MSVEF Feeder LP MSVEF Investor LLC ..oeoeeeeeeeeieeeeeeeeeeeees Ownership..
MSVEF REIT LLC . MSVEF Feeder LP ......cccevvvvviiiiiiiiiiiniins Ounership..
Madison Square Value Enhancement Fund LP .... |..DE.....]...... NIA....... MSVEF REIT LLC ... Ownership..

..55.560 ....|New York Life Insurance Company ...
..55.560 ....|New York Life Insurance Company ...
..51.000 ....[New York Life Insurance Company ...
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......................... MSVEF-MF Evanston GP LLC .. Madison Square Value Enhancement Fund LP . |Ownership.. ..51.000 ....[New York Life Insurance Company ... vl N0
......................... MSVEF-MF Evanston |1 LP .... MSVEF-MF Evanston GP LLC ....................... | Ownership.. ..51.000 ....[New York Life Insurance Company ...
......................... MSVEF-IND Commerce 303 GP LLC .. Madison Square Value Enhancement Fund LP . |Ownership.. .100.000 ...|New York Life Insurance Company ...
......................... MSVEF-IND Commerce 303 AZ LP ... MSVEF-IND Commerce 303 GP LLC ................ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... J IR MSVEF-SW Commerce 303 JV LP ...cceeveeeeeeeennnns MSVEF-IND Commerce 303 AZ LP .................. |Ownership.. ..95.000 ....|New York Life Insurance Company ...
.......... 88-2404158 .. MSVEF-MF Pennbrook Station GP LLC .. DE... veeeee. [Madison Square Value Enhancement Fund LP . |Ownership.. .51.000 ....|New York Life Insurance Company
.......... ...| 88-2389603 .. MSVEF-MF Pennbrook Station PA LP ... ..DE.....|......NIA....... [MSVEF-MF Pennbrook Station GP LLC ........... [Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... ..]92-0292003 .. MSVEF-MF Burroughs Mill GP LLC ... ..DE.....|......NIA....... [Madison Square Value Enhancement Fund LP . [Ownership.. .100.000 ...|New York Life Insurance Company ...
......................... MSVEF-MF Burroughs Mill NJ LP .... ..DE.....|......NIA....... [MSVEF-MF Burroughs Mill GP LLC ............... [Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... MSVEF-MF Gramercy JV GP LLC . ..DE.....|......NIA....... [Madison Square Value Enhancement Fund LP . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... MSVEF-MF Gramercy OH LP . . | MSVEF-MF Gramercy JV GP LLC .. Ownership.. 100.000 ...|New York Life Insurance Company
.......... MSVEF-CR Gramercy JV LP .... . MSVEF-MF Gramercy OH LP Ownership.. ..75.000 ....[New York Life Insurance Company ...
.......... ...|93-2307803 .. MSVEF-CR Gramercy Owner GP LLC ... ..DE.....|......NIA....... [MSVEF-CR Gramercy JV LP (Delaware) ......... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ...|93-2308168 .. MSVEF-CR Gramercy Owner LP .. DE.....|......NIA....... [MSVEF-CR Gramercy JV LP (Delaware) ......... |Ownership.. ..99.900 ....[New York Life Insurance Company ...
.......... ..|93-2308168 .. MSVEF-CR Gramercy Owner LP ..DE.....|......NIA....... [MSVEF-CR Gramercy Owner GP LLC (Delaware) |[Ownership.. .. 0.100 .... [New York Life Insurance Company ...
......................................... SEAF Sichuan SME Investment Fund LLC . oo | DE.....] e NIAL...... [New York Life Enterprises LLC ................ |Ownership.. ..39.980 ....[New York Life Insurance Company ...
New York Life International Holdings Limited
............................................................................ 98-0412951 .. | eeiiiiiiiiinn | eeeeeinniniinien | e [ s | MUSL] oo NTAC. [New York Life Enterprises LLC ................ |Ownership.......cccccooouunnnnnnnnnnnnnnn t ..84.380 ....[New York Life Insurance Company
New York Life International Holdings Limited
............................................................................ 98-0412951 .. | ceviiiiiiiiins | eeeeerieiiiininn | e [ s | MUSL ] o NTAC... [NYL Cayman Holdings Ltd. .................cccee. | OWNErship.....eeeeeeeeiiiiiiiiiiiiiieneennnnd .. 15,620 ... New York Life Insurance Company
Max Estates Limted. Max Ventures and New York Life International Holdings
......................................................................................................................................................... Industries Limited ..o [ IND o NTAL | Limited o | OunerShip .. 19.450 L[ New York Life Insurance Company
Max Estates Limted.Max Ventures and
.......... Industries Limited ......oeeeeriiis New York Life Insurance Company .............. |Ownership ..1.290 .... |New York Life Insurance Company
.......... Max | Limited Max Ventures and Industries Limited ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Assets Services Limted. . Max Ventures and Industries Limited ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Square Limited .. Max Estates Ltd. ......ccccovvvrvnnnnnns . [Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... Max Square Limited .. . [New York Life Insurance Company .. | Ownership.. .49.000 ....|New York Life Insurance Company
.......... Pharmax Corporation Limited. Max Estates Ltd. ......ccccovrrvrnnnnnns . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Towers Private. Limited .........ccccuuunneee Max Estates Ltd. .......ccccceueennnnnee . [Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... Max Towers Private. Limited .... .. |New York Life Insurance Company .. | Ownership.. .49.000 ....|New York Life Insurance Company
.......... Max Estates 128 Private. Limited. .. [Max Estates Ltd. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Max Estates Gurgaon Limited. ...... . [Max Estates Ltd. . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... Acreage Builders Private. Limited. ............ Max Estates Ltd. ... . [Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... Acreage Builders Private. Limited. . New York Life Insurance Company ... Ownership.. ..49.000 ....[New York Life Insurance Company ...
.......... Astiki Realty Private Limited ..... .. [Max Estates Ltd. ... . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... Max Estates Gurgaon Two Limited .. [Max Estates Ltd. ... . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYL Cayman Holdings Ltd. ............ . [New York Life Enterprises LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYL VWorldwide Capital Investments, LLC ....... NYL Cayman Holdings Ltd. ....................... |Ownership.. .100.000 ...|New York Life Insurance Company ...
Seguros Monterrey New York Life, S.A. de C.V.
......................................................................................................................... CMEX....) e JAGe.. [ New York Life Enterprises LLC ......evvvvvenn. [ OWNErShip..eeeeeiiinnnnnnn} ..99.998 ... New York Life Insurance Company ........ |....NO.....]eeee oonn
......................................................................................................................... CMEX...) e JAGeenl [NYL Wor ldwide Capital Investments ...........|Ownership.......ccccoeeeieiiiiiiieieneeeend .. 0.002 ... |New York Life Insurance Company ........ |....NO.....]eeee oonin
Seguros Monterrey New York Life, S.A. de
......................................................................................................................... CMEX ] e N [V eeeeees | OWNETSPDL e} . 99,000 ... New York Life Insurance Company ........ |....NO......ceee s
Seguros Monterrey New York Life, S.A. de
......................................................................................................................... CMEX ] e N [V eeeeeeen | OWNETSPDL e} . 99,000 ... New York Life Insurance Company ........ |....NO.....].ceee ooin
Seguros Monterrey New York Life, S.A. de
......................................................................................................................................................... Inmobiliaria SMNYL, S.A. de C.V. occoeeeeeeeees [LMEXC O NTALL OV e, | QunETShPL e ..99.000 [ New York Life Insurance Company ........ [...NO.....[..... .....
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Agencias de Distribucion SMNYL, S.A. de
....................................................... Inmobiliaria SMNYL, S.A. de C.V. ............... GV iiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIP..aeiiiiiiiiiiiiiiiiiiiiieeeeeennnd o 10000 .. [New York Life Insurance Company

26-1483563 .. Eagle Strategies LLC NYLIFE LLC ... Ownership .100.000 ...|New York Life Insurance Company .

..| 13-3853547 .. . New York Life Capital Corporation . [NYLIFE LLC Ownership.. .}.100.000 ...|New York Life Insurance Company .
13-3808042 .. 0001033244 .. New York Life Trust Company NYLIFE LLC ... Ownership .100.000 ...|New York Life Insurance Company .
.......... 27-0145686 .. 0000071637 .. NYLIFE Securities LLC ...cooeveiieiiiiiiiiiiiiiiees NYLIFE LLC ... Ownership .100.000 ...|New York Life Insurance Company .
NYLINK Insurance Agency Incorporated . [NYLIFE LLC ... Ownership.. ..}.100.000 ...|New York Life Insurance Company .

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

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

MSVEF |1 GP LLC . [NYL Investors LLC . | Ownership.. .}.100.000 ...|New York Life Insurance Company .

MSVEF RT Feeder 11 LP .... MSVEF 11 GP LLC Ownership .100.000 ...|New York Life Insurance Company .

MSVEF Il RT LLC MSVEF RT Feeder |1 LP ... Ownership .100.000 ...|New York Life Insurance Company .

MSVEF RH Feeder |1 LP . . [MSVEF 11 GP LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .

MSVEF RH Il LP MSVEF RH Feeder Il LP ... Ownership .100.000 ...|New York Life Insurance Company .

Madison Square Value Enhancement Fund |1 LI MSVEF RH I LP . | Qunership .100.000 ...|New York Life Insurance Company .

NYL Investors NCVAD Il GP, LLC ....ccceeeennnnn . NYL Investors LLC ... . | Ounership .100.000 ...|New York Life Insurance Company .

McMorgan Northern California Value

......................................................................................................................................................... Add/Development Fund 11, LP (MNCVAD I1) ......|..DE.....|...... NIA....... [NYL Investors NCVAD Il GP, LLC ............... | Ownership.......cccccoeiiiinnnnnnnnnnnnt ..50.000 ....|New York Life Insurance Company ........ |....NO...oo| o ooin
McMorgan Northern California Value
......................................................................................................................................................... MNCVAD 11-0FC 770 L Street CA LLC ..............|..DE.....]...... NIA....... [ Add/Development Fund I1, L.P. ......ccccccccc. | OWNErship......cccceeeiinnnnnnnnnnnnnt . 100000 ... |New York Life Insurance Company ........ |....NO....of . ooin
McMorgan Northern California Value
......................................................................................................................................................... MNCVAD 11-MF UNION CA LLC .....ceeeveveeeeennnnnnns | . DE.ceit] oeee i  NIALL.... [ Add/Development Fund 11, L.P. ......cccccccee | OWNErship......ccccoeeinnnnnnnnnnnnnt . 100000 ... |New York Life Insurance Company ........ |....NO...oof . ooin
......................................................................................................................................................... MNCVAD 11~ HOLLIDAY UNION JV LLC .....ceeevenes | DEccet] o NTACLLL.. | MNCVAD T1-MF UNION CA LLC ......ooevveeneeenens | OWNership...eeeeiciiiiiniieiniennnn 90,000 ... New York Life Insurance Company ........ [...NO.....] ... ...
McMorgan Northern California Value
MNCVAD 11-0FC HARBORS CA LLC .... LDE ] NIA....... Add/Development Fund I1, L.P. ........ . | Ownership .100.000 ...|New York Life Insurance Company . N0
MNCVAD |1-SEAGATE HARBORS LLC ... LDE] NIA....... VNCVAD 11-OFC HARBORS CA LLC . | Ownership ..90.000 ....|New York Life Insurance Company . N0 e
McMorgan Northern California Value
............... MNCVAD 11-0FC 630 K Street CA LLC ..............|..DE.....|...... NIA....... [ Add/Development Fund I1, L.P. ......ccccccccc. | OWNErship......cccoeeeiinnnnnnnnnnnnnnt . 100000 ... |New York Life Insurance Company ........ |....NO...oo .o ooin
McMorgan Northern California Value
............... MNCVAD 11-IND SHILOH CA LLC ......ccevvvveveeenene | .. DE...et] ooeei  NIALL..... | Add/Development Fund 11, L.P. ................ [Ownership..........ccceeeeeiiiiiiie..} . 100.000 ... |New York Life Insurance Company
............... MNCVAD 11-BIG SHILOH JC LLC .. L DE.....]......NIA....... |NNCVAD I1-IND SHILOH CA LLC Ounership ..90.000 ....|New York Life Insurance Company .
..| 84-1758196 .. MSSDF GP LLC .NIA.......INVL Investors LLC ... . | Ownership.. .}.100.000 ...|New York Life Insurance Company .
93-2306247 .. MSSDF 11 GP LLC LDE ] NIA....... NYL Investors LLC ... .. | Qunership .100.000 ...|New York Life Insurance Company .
93-2399069 .. MSSDF 11 Member LLC .oeeeeeeeeeeeeeeeeeeeeeeeeeees LDE] e NIA....... New York Life Insurance Companies ........... Ownership ..35.000 ....|New York Life Insurance Company
New York Life Insurance and Annuity New York Life Insurance Annuity
93-2399069 .. MSSDF 11 Member LLC .oeeeeeeeeeeeeeeeeeeeeeeeeeees . Corporation Ownership ..65.000 ....|Corporation
..|93-2469180 .. Madison Square Structured Debt Fund Il LP ... |.. . [MSSDF 11 Member LLC . [Ownership.. .100.000 ...|New York Life Insurance Company .
Madisson Square Structured
92-2421807 .. MSSDF REIT Il LLC ... DE.....[...... NIA....... Ownership .100.000 ...|New York Life Insurance Company . N0
84-1781419 .. MSSDF Member LLC LDE] e NIA....... New York Life Insurance Company .. Ownership ..35.000 ....[New York Life Insurance Company . N0 e
New York Life Insurance and Annuity
84-1781419 .. MSSDF Member LLC .......evveeeeeeeiiiiiiiiiiiieiiins . Corporation Ownership ..[New York Life Insurance Company . ....No
84-1797003 Madison Square Structured Debt Fund LP .. [ MSSDF Member LLC .... .. | Ownership.. ..[New York Life Insurance Company . ....N0..
84-1819107 MSSDF REIT LLC ... .. [Madison Square Structured Debt Fund LP .... |Ownership.. .|New York Life Insurance Company . ....N0..
84-1825208 MSSDF REIT Funding Sub | LLC . .. [MSSDF REIT LLC ... . | Ownership.. .|New York Life Insurance Company . ....N0..
85-4113067 MSSDF REIT Funding Sub 11 LLC ... .. | MSSDF REIT LLC Ounership.. .|New York Life Insurance Company . ... N0..
85-4120070 MSSDF REIT Funding Sub |11 LLC . .. [MSSDF REIT LLC Ownership.. .|New York Life Insurance Company . ....No..
J IR MSSDF REIT Funding Sub IV LLC ... .. |MSSDF REIT LLC Ownership.. .|New York Life Insurance Company . ....No..
87-3760197 .. MSSDF REIT Funding Sub V LLC . . | MSSDF REIT LLC Ownership.. .|New York Life Insurance Company . ....No..
. MSSDF REIT Funding Sub VI LLC .....cceeveeeeenns MSSDF REIT LLC ... . | Ownership .|New York Life Insurance Company . ... No.
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............... MSSDF REIT Funding Sub VII LLC .... MSSDF REIT LLC ...evvvvvvvvveeeeeeeeeeeeeeeeennnenn. | Ownership .100.000 ...|New York Life Insurance Company .
..|93-1441293 .. MSSDF-OFCB Voss San Felipe LLC . .. [Madison Square Structured Debt Fund LP .... |Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|93-1429937 .. MSSDF-OFCB Woodway LLC ......... .. [Madison Square Structured Debt Fund LP .... |Ownership.. ..}.100.000 ... [New York Life Insurance Company .
..| 93-2600376 .. MSSDF-OFCB Hanover LLC ... .. [Madison Square Structured Debt Fund LP .... |Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|93-4382159 .. MSSDF-OFCB EI Segundo LLC . ...NIA....... [Madison Square Structured Debt Fund LP .... |Ownership.. ..}.100.000 ...|New York Life Insurance Company .
............... MSSIV GP LLC oo [ DE e NTAL |NYL Investors LLC ....oevvveeeeeeeeeeeeeeeeeeeneee. | Ownership .100.000 ...|New York Life Insurance Company .
Madison Square Strategic Investments Venture
......................... LP e | DB NTAL [ MSSTV GP e | Ownershipa e} 51,000 ... New York Life Insurance Company ........ |....NO....o.cee ooin
Madison Square Strategic Investments
......................... MSSIV REIT Manager LLC .......eevveeeveeeveeeeennnns | DEueiis] ece e NIAL [ Venture LP oo | Ownershipa. e} 51,000 ... New York Life Insurance Company ........ |....NO...oo o ooin
Madison Square Strategic Investments Venture Madison Square Strategic Investments
......................... REITLLC oeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | W DB NTAL L [ Venture LP s | Ownershipa. e} . 51,000 ... New York Life Insurance Company ........ |....NO.....f.cce ooin
Madison Square Strategic Investments
......................... MSSIV-MF Country Place MD LLC ... .. DE.....]......NIA....... [ Venture LP Ownership .. 0.000 .... [New York Life Insurance Company . N0 e
.......... 33-1407777 .. MSSIV-IND Speedway SC LLC .. DE.....].....NIA....... [New York Life Insurance Company .. Ownership ..45.900 ....|New York Life Insurance Company . N0
New York Life Insurance and Annuity
.......... 33-1407777 .. MSSIV-IND Speedway SC LLC .....eevvvvvvvvvvvennnnnn |22 DEeviis] eeee o NIALLLL.. [ Corporation oo | Ownership...eeeeeeennnp .. 5,100 .. [ New York Life Insurance Company ........ |....NO.....].eee oons
.......... 33-1958036 .. NRL Speedway Venture LLC ... MSSIV-IND Speedway SC LLC . | Ounership ..[New York Life Insurance Company . ... No.
NRL Speedway Venture LLC . [MSSIV-IND Speedway SC LLC . . | Ownership.. ..[New York Life Insurance Company . ....N0..
SC Speedway Hwy 124, LLC ... NRL Speedway Venture LLC Ownership .|New York Life Insurance Company . ... No.
Madison Square Strategic Investments
................. MSSIV-IND Speedway Phase |1 JV SC LLC ........ |. Venture LP ...ooiiiiiiiieieeeeeee. | Ownership .100.000 ...|New York Life Insurance Company . ....No
MSSIV-IND Speedway Phase |1 Member SC LLC ... |.. .. |[MSSIV-IND Speedway Phase |l JV SC LLC Ownership.. ..}.100.000 ... [New York Life Insurance Company . ....No..
MSVEF GP LLC . .. [NYL Investors LLC Ownership.. .100.000 ...|New York Life Insurance Company . ....N0..
. MCPF GP LLC ..... .. [NYL Investors LLC Ownership.. 100.000 ...|New York Life Insurance Company . ....N0..
..| 94-3390961 .. Madison Core Property Fund LP .. [NYL Investors LLC ... . | Management. 0.000 .... |New York Life Insurance Company . ....N0..
..| 83-4025228 .. MCPF Holdings Manager LLC .. [Madison Core Property Fund LP .. Ownership.. 100.000 ...|New York Life Insurance Company . ....N0..
..| 83-4049223 .. MCPF MA Holdings LLC ... .. [Madison Core Property Fund LP .. Ownership.. 100.000 ...|New York Life Insurance Company . ....N0..
MCPF Holdings LLC .... .. [Madison Core Property Fund LP .. Ownership.. 100.000 ...|New York Life Insurance Company . ....N0..
MADISON-IND TAMARAC FL ... .. |MCPF Holdings LLC Ownership.. 100.000 ...|New York Life Insurance Company . ....N0..
MADISON-OFC BRICKELL FL LLC . [MCPF Holdings LLC Ownership.. .|New York Life Insurance Company . ....N0..
MADISION-IND POWAY CA LLC MCPF Holdings LLC ... . | Ownership .|New York Life Insurance Company . e N0 e
MADISON-LPC POWAY JV LLC MADISION-IND POWAY CA LLC .. | Ounership ..|New York Life Insurance Company . vl N0
MADISON-MF GRANARY FLATS TX LLC ... MCPF Holdings LLC .. | Ownership .100.000 ...|New York Life Insurance Company . N0 e
MADISON-MF GRANARY FLATS TX LLC (Delaware
MADISON-AO GRANARY FLATS JV LLC LDE] e NIA....... Ownership .100.000 ...|New York Life Insurance Company . N0 e
MADISON-AO GRANARY FLATS ONNER LLC ............ DE.....|eeeee NIA....... Ounership .100.000 ... |New York Life Insurance Company . N0 e
MADISON-MF THE MEADOWS WA LLC ................... LDE ] NIA....... MCPF Holdings LLC ... Ownership .100.000 ...|New York Life Insurance Company . N0
MADISON-ACG THE MEADOWS OWNER LLC .............. LDE] NIA....... MADISON-MF THE MEADOWS WA LLC (Delaware) . [OWnership........ccocveercveeenveeniunenns .100.000 ... |New York Life Insurance Company ........ N0 e
MADISON-ACG THE MEADOWS OWNER LLC
MADISON-ACG THE MEADOWS JV LLC .... (Delaware) Ownership ..90.000 ....[New York Life Insurance Company . ....No
MADISON-MOB Lee Highway VA LLC . .. |[MCPF Holdings LLC Ownership.. .100.000 ...|New York Life Insurance Company . ....No..
Madison-OFC 5161 CA LLC ........... .. |MCPF Holdings LLC Ownership.. 100.000 ...|New York Life Insurnace Company . ....N0..
MADISON - SS Kernersville QRS, Inc. . .. |MCPF Holdings LLC ... .. [Ownership.. 100.000 ...|New York Life Insurnace Company . ....N0..
MADISON - LPP Kernersville JV GP LLC .. |MADISON - SS Kernersville QRS, Inc. . | Ownership.. 90.000 ....[New York Life Insurnace Company . ....NO..
MADISON - LPP Kernersville JV GP LLC .. |Third Party ..ol . | Ownership.. 10.000 ....|New York Life Insurnace Company . ....No..
MADISON - LPP Kernersville JV LP .. .. |MADISON - SS Kernersville QRS, Inc. . | Ownership.. 90.000 ....[New York Life Insurnace Company . ....NO..
MADISON - LPP Kernersville JV LP .. .| Third Party .... . | Ownership.. 10.000 ....|New York Life Insurnace Company . ....No..
MADISON - LPP Kernersville GP LLC ... MADISON - LPP Kernersville JVLP .... Ownership 100.000 ...|New York Life Insurnace Company . ... No.
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MADISON -LPP Kernersville LP MADISON - LPP Kernersville JV LP ............ Ownership .100.000 ...|New York Life Insurnace Company . ....No
MADISON-IND 2080 ENTERPRISE CA LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MADISON-IND CLAWITER CA LLC ..... .. [Madison Core Property Fund LP .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MADISON-REDCO CLAWITER JV LLC ... .. |MADISON-IND CLAWITER CA LLC .... . | Ownership.. ..}.100.000 ... [New York Life Insurance Company . ... N0..
MADISON-IND ENTERPRISE RIALTO CA LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Mill Creek, LLC .... .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Gateway, LLC ........ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Gateway Phases Il and Ill, LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Delta Court, LLC ....ccevvvrerenns .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Fremont Distribution Center, LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Century, LLC ........ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Newpoint Commons, LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Northsight, LLC .... .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Riverside, LLC .. .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Bartons Lodge Apartments, LLC . [Madison Core Property Fund LP .. Ownership.. ..}..90.000 ....|New York Life Insurance Company . ....N0..
MIREF 101 East Crossroads, LLC .... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ....No
101 East Crossroads, LLC ... MIREF 101 East Crossroads, LLC ... Ownership .100.000 ...|New York Life Insurance Company . ....No
MIREF Hawthorne, LLC .. . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
MIREF Auburn 277, LLC .... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... N0
.......... MIREF Sumner North, LLC . Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... No.
MIREF Wellington, LLC .... . [Madison Core Property Fund LLC . [ Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MIREF Warner Center, LLC ... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-MF Duluth GA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-OFC Centerstone | CA LLC .. . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-OFC Centerstone | Il CA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... N0
MADISON-MOB Centerstone IV CA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... No.
MADISON-OFC Centerpoint Plaza CA LLC . [Madison Core Property Fund LLC . [ Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-OFC One Main Place OR LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-MF Hoyt OR LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-RTL Clifton Heights PA LLC . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-IND Locust CA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... N0
MADISON-OFC Weston Pointe FL LLC ............... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... No.
MADISON-MF MCCADDEN CA LLC .... . [Madison Core Property Fund LLC . [ Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-OFC 1201 WEST IL LLC ... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-MCCAFFERY 1201 WEST IL LLC MADISON-OFC 1201 WEST IL LLC Ounership ..92.500 ....|New York Life Insurance Company . .. No
MADISON-MF TECH RIDGE TX LLC .... . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-RTL SARASOTA FL, LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... N0
MADISON-MOB CITRACADO CA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... No.
Madison-MF Osprey QRS Inc . [Madison Core Property Fund LP .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
87-4097153 .. Madison-MF Osprey NC GP LLC Madison-MF Osprey QRS Inc. ...........cc...... Ownership .100.000 ...|New York Life Insurance Company . ..No
87-4075458 .. Madison-MF Osprey NC LP . Madison-MF Osprey QRS Inc. ... Ownership ..99.000 ....|New York Life Insurance Company . ..No
. Madison-MF Osprey NC LP . . [Madison-MF Osprey NC LP .... Ownership.. .. 1.000 .... [New York Life Insurance Company . .. No..
MADISON-IND LNDR TABOR ROAD NJ LLC Madison Core Property Fund LP ................ Ownership .100.000 ...|New York Life Insurance Company . ... N0
MADISON-SS Crozet VA LLC ... Madison Core Property Fund LP ................ Ownership .100.000 ...|New York Life Insurance Company . ... No.
MADISON-LPP Croze JV LLC ... . [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ..No..
Madison-MF Apex Newbury PA LLC . Madison Core Property Fund LP ................ Ownership .100.000 ...|New York Life Insurnace Company . N0 e
New York Life Investment Management
......................................................................................................................................................... Bow River Advisers, LLC ........ceeeeeeeeeeeeeeeen. [ DEL.] o NIALLL.... [Holdings LLC ...cceoeeiieiiieiiiieeeeeeeeeeeeeeeen. | OWNErShip..cieee. ) . 49,000 ... [ New York Life Insurance Company ........ [...NO....of.ee ..onn
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New York Life Investment Management
......................................................................................................................................................... NYL Investments Europe Limited .........ccccceees | eevvenennn] ceeeee NIALoo [Holdings LLC e | OWNErShipL. e} . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . e
New York Life Investment Management
............................................................................ 98-1108933 .. | .eevvvvveeeenn | wevvvvvmemnnennn | eeneeeniiiiiiiiiiiieeennenn. [NYL Investments (International) Ltd. ..........|..cocooco]ccccee NIAC . [Holdings LLC ..eeeeeeeii s | OWNETShiPL e ) . 100,000 ... | New York Life Insurance Company ........ |....NOooofeeer oonn
New York Life Investment Management
.......... 98-1108959 .. | .eevrerereinnn | e NYL Investments (Services) Ltd. .......ccccoeees | eevvenennn] ceeeee NIALoo [Holdings LLC e | OWNErShipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof.cee ooin
.......... ...|98-1108940 .. NYL Investments UK LLP NYL Investments (International) Ltd. ....... |Ownership.. ..99.000 ....[New York Life Insurance Company ... N0
.......... ..|98-1108940 .. NYL Investments UK LLP NYL Investments (Services) Ltd. .............. |Ownership.. ..1.000 .... [New York Life Insurance Company ... N0 e
New York Life Investment Management Asia New York Life Investment Management
......................................................................................................................................................... Limited ...ooeeeeeeeeeeeeenenenneennenennennennnnnnennens | dPNec e NTAG L [HoTdingS LLC e | O shipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . oonn
New York Life Investment Management
............................................................................ 13-4080466 teeeeeeeee.... | 0000061227 eeeeeeeeeeeeeeeeeeeeeeeeeeeee. | MacKay Shields LLC .oooeeeeeiiiiiiiiieiiei | DB e NTALLLLLLL [ Holdings LLC .o [ Ownership.. ... . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coee woeee
MacKay Shields Emerging Markets Debt
......................................................................................................................................................... Portfolio ..eeeeeeeeeeeeeeeeieeeiiieeieeeeeeeeeeeeeeeeens | DBt oo NIALLLL... [MacKay Shields LLC .........ccoeeeeeeeeeeeeeeeeee. | Ownership.....eeeeieeeneen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof oo ooin
MacKay Shields Core Plus Opportunities Fund
............................................................................ 27-2850988 .. | .eeeeeeiiieinn | eeveeenenenninnn | e [GP LLC s | DB NTAGLLLL [MacKay Shields LLC ....eeeeeeeeieeeeieeeeeeeeeeee. | OWnership....ieeieeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooo e ooin
MacKay Shields Core Plus / Opportunities MacKay Shields Core Plus Opportunities
............................................................................ 27-2851036 ..| .............. |0001502131 teeeeeeeeeeeeeeeeeeeeeeeeeeee FUND LR | W DB e NTAL | FUND GPOLLC eeeeeeeeeeeeeeeeeees [ OWREPSRPL ... . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coee oot
MacKay Municipal Managers Opportunities GP
............................................................................ 270676586 .. | .evvvverveeenn | weveermmnmnnnnnn | i [LLC e | W DR NTAGLL [ MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership..aaeeieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . s
MacKay Municipal Opportunities Master Fund, MacKay Municipal Managers Opportunities GP
............................................................................ 26-2332835 .. | ..eeeeeeeennnn 0001432467 . | i [P eeeeeeeeeeeeeeeeeeeeeeenn | DB NTA L [LLC eeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSREPL e ) . 100,000 ... | New York Life Insurance Company ........ |....NOooof.er ool
MacKay Municipal Managers Opportunities GP
............................................................................ 222267512 .. | ..eeeeeeeene.. | 0001432468 .. | ......eeeiiiiiiiiiinenenene. [MacKay Municipal Opportunities Fund, L.P. .. [..DE.....].cccce NIA oot [LLC woiiiiiiiiiiiiiiieieeeieeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIPLL e ) . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeer ooin
MacKay Municipal Managers Credit
............................................................................ 270676650 .. | .eeeevevreennn | weveerennennnnnn | eeneeeiiiieiiiiiieiieeeeeeeeeee. [ Opportunities GP, LLC ......eeeeeiiiiiiiiiiiiinnnnns | DBl o NIALLLL... [MacKay Shields LLC .......ccoeeeeeeeeeeeeeeeeeeee. | OWnership.....eeeeeeiiiiiiiiiiineeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer oonn
MacKay Municipal Credit Opportunities Master MacKay Municipal Managers Credit
.......... ..| 30-0523736 .. 0001460030 .. Fund, L.P. oo |- DE.....] .o NIAL..... [Opportunities GP LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
MacKay Municipa MacKay Municipal Managers Credi
............................................................................ 30-0523739 .. | ..eeeeeeeennnn |0001460023 .. | .eeeiiiiiiiiiiiiiiiiieen [P eeeeeeeeeeeeeeeeeeeeeeeens | DB NTALLLL... [ Oppor tunities GP LLC ...........eeeeeieiieeennnns |OWNErShip....iiiiiieeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer oois
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
.......... ..| 38-4019880 .. 0001700102 .. Fund, L.P. .. DE.....|......NIA....... | Oppor tunities GP LLC ............cccceeeennnnnnn [Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
MacKay Municipal Managers Credit
............................................................................ 98-1374021 .. | eveeeeeeeeenn | eeveeeeneenninnn | eeeeieiiiiiieieeeeeeee. [ Opportunities Ho GP LLC ....eeeeeeeiiiiiiin [ OYML] O NTALLL... [MacKay Shields LLC .......ccoeeeeeeeeeeeeeeeeeeee. | OWnership.....eeeeeeiiiiiiiiiiiieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeeer ooin
MacKay Municipal Short Term Opportunities
............................................................................ 45-3040968 .. | ..eeeeeereiinn | eeveernnnnnninnn | s [FUND GPLLC Lo | L DB NTALLL [MacKay Shields LLC ....eeeeeeeeeeeeeeeeeeeeeeeeee. | Ownershipa..aieeieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof .o s
MacKay Municipal Short Term Opportunities MacKay Municipal Short Term Opportunities
............................................................................ 45-3041041 .. | .............. | 0001532022 et |FUND LR | W DR Fund GP LLC ...oeeeeeeeeeeiiieiieiiieeeeeeeeeeeeeeee. | Ownership....eeeeeeeiiiiiiiiiiiiiiiieeeeeennt . 100,000 ... [New York Life Insurance Company ........ |....NO.oooeeer oonn
......................................... Plainview Funds plc IRL... MacKay Shields LLC ............cceeeeeeeennnnnnn. | Ownership ..50.000 ....[New York Life Insurance Company ... N0
......................................... Plainview Funds plc IRL... MacKay Shields LLC ..............cceeeeeeennnnnn. |Board of Directors.. ..50.000 ....[New York Life Insurance Company ... N0 e
Plainview Funds plc MacKay Shields
......................................... Strategic Bond Portfolio ... IRL... New York Life Insurnace Company .............. |Ownership.. .. 0.000 .... [New York Life Insurance Company ... N0 e
Plainview Funds plc MacKay
......................................................................................................................................................... Strategic Bond Portfolio ..........eeeveeeeeeennnnn | IBL) ceeiiiis iiiiies [MacKay Shields LLC ....ooeeeeeeeeeeeeeeeeeeeeeeees | Ownership....eeeeeeeennd .. 0.000 ... [ New York Life Insurance Company ........ |....NO...oof o ooin
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio IRL....J......NIA....... [MacKay Shields LLC ..........cceeeeeeeeeeeeeeeeee. | OWnership.....eeeeeeiiiiiiiiieeeennnd .. 0.000 ... [New York Life Insurance Company ........ |....NO.oooeeer oonn
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio IRL....J......NIA....... [New York Life Insurance Company .............. | Ownership........ccccceeeeuuunnnnnnnnnnnnt .. 0.000 ... [New York Life Insurance Company ........ |....NO..ooo|eeeee ooin
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........cccoeeeeeeeeeennnnn | IRL.L) o NTALLLL... [MacKay Shields LLC .........ccoeeeeeeeeeeeeeeeeee. | OWNership. ... .. 0.640 ... [ New York Life Insurance Company ........ |....NO...oof o oonn
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio .......ccccovvevvvennnnnnnnn [ IBL....] ... NIAL...... [New York Life Insurance Company .............. | Ownership........ccccooiinnnnnnnnnnnne.} ..99.360 ....[New York Life Insurance Company ........ [...NO....of.eee ..onn
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MacKay Shields High Yield Active Core Fund GP
............................................................................ 27-3064248 .. | .eeeeiiiiiiinn | eeeeeriiinininen | e [LLC e | L DR NTALLL [ MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | Ownershipa..iieeieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO..oof.r ool
MacKay Shields High Yield Active Core Fund LP MacKay Shields High Yield Active Core Fund
............................................................................ 26-4248749 .. | ..ooocoeeeees [0001502130 .. | ceiveeeieeenieeeeeenieeens | eerreesieeeseeeseeesnee e sneeeseeesseeessnnenns | o2 DEuvees| s NTAL e |G LLC Lo [ OUNETSNTPL e . 100,000 . [New York Life Insurance Company ........ |....NO.....|.c. ..
MacKay Shields Defensive Bond Arbitrage Fund
......................................................................................................... 0001502133 .. | eeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LE s [GBMU L NTALLLLLL | MacKay ShieldS LLC ...eeeiiiiiiiiiiiiiieiieeeeees [ OWNErShpL .. 0,180 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Shields Core Fixed Income Fund GP LLC
............................................................................ 45-2732939 .. | eiiiiiiiiiinn | eeeeeeiniiininnn | e [ e eeeeeeeeeens | o2 DEeeenn| e NIAC L. [MacKay Shields LLC ......oeeeeiiiieieeeeeeeeeeeee. | OWnership....eeeieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer oois
MacKay Shields Core Fixed Income Fund GP
............................................................................ 45-2733007 .. | ...eeeeeeeee.. | 0001529525 eeteeeeeeeeeeeeeeeeeeeeeeeee. | MacKay Shields Core Fixed Income Fund LP ... |..DE.....|.ceee NTALccoiit JLLC e eeeees [ OWRETShp. ... . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ccoe woeee
MacKay Shields Select Credit Opportunities
............................................................................ 821760156 .. | .eevvveveenenn | eeveemmmnnnninnn | s [FUND GPLLC oo | L DB NTALLLL [MacKay Shields LLC ....eeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership....eeeiieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof e oois
MacKay Shields Select Credit Opportunities MacKay Shields Select Credit Opportunities
............................................................................ 81-4553436 .. | .............. [0001703194 rerreenereeenneensnneeneeenne [FUNDLP e | DB NTAG | FUN GPLLC e | OWNEPSRIPL e . 100,000 L [ New York Life Insurance Company ........ |....NO.oo|.oes woeee
MacKay Municipal Managers California
........................... 47-3358622 .. Opportunities GP LLC .. oo |- DEf ... NIAL...... | MacKay Shields LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0 e
MacKay Municipal California Opportunities MacKay Municipal Managers California
......................................................................................................................................................... Fund, L.P. oo | W DB e NTALLLL... [ Oppor tunities GP LLC .........eeeeeeeeeennennnnnn [ OWNErShip....eeeiiiiieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO...oo . ooin
MacKay Municipal New York Opportunities GP
............................................................................ 81-2401724 .| eoeeiiiiiiii | eeeeeeiieneninnn | e [LLC e | WL DR NTALLL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeees | OWnershipa..aaeeeeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer ooin
MacKay Municipal New York Opportunities MacKay Municipal New York Opportunities GP
............................................................................ 38-4002797 .. | ..eeeceeenenn [0001685030 .. | eeeeeeireeenieeeieeeneeeen [FUNA, LPL e | DB NTAL LG e [ OUNETSNTPL e . 100,000 . [New York Life Insurance Company ........ |....NO.....|.. ..
MacKay Municipal New York Opportunities GP
......................................................................................................... 0001700100 .. | .eeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | MacKay Municipal Opportunity HL Fund LP ..... |..DE.....f o i NTAoo i JLLC oo | Ounershiipe £ . 100000 ... [New York Life Insurance Company ........ [...NO.....[..... .....
............................................................................ 81-2575585 .. | ..eeevvviieenn | eevvvreniiiiinns | evveeveiiiiiiiiiiiineeeeenne. | MacKay Municipal Capital Trading GP LLC ..... |..DE.....|......NIA....... [MacKay Shields LLC ...........eeeeeeeeeeeeeeeee. |OWNErShip...eeeeeeeiiiiiiiiiiiiiinnnnnnnnnnnh. 100,000 ... | New York Life Insurance Company ........ |....NO.....].ceee oois
MacKay Municipal Capital Trading Master
............................................................................ 36-4846547 .. | eeeereiiiiinn | rereriiiiiiinnn | s [FURD, LR e | DB o NTALLLLLL [ MacKay Municipal Capital Trading GP LLC .. |Ownership........cccceeeevvvuunnennnnnnnnnnh. 100.000 ... |New York Life Insurance Company ........ |....NO.....].ccee oois
MacKay Municipal Capital Trading Fund, L.P.
............................................................................ 371836504 .. | .evvvvveriiinn | ervreriniiininnn | e | eeeeeeeeeeeeeseseeeeeeeeseeesesseesesesseeseseesesenseenenes | o2 DEevenn| e NIALLL.. [MacKay Municipal Capital Trading GP LLC .. |Ownership........cccceeevviuvuunnnnnnnnnnnnh. 100.000 ... |New York Life Insurance Company ........ |....NO.....].ccee oois
MacKay Municipal Managers Strategic
............................................................................ 81-4932734 .. | evvvveeieienn | eveeviniiininnn | eviiiiiiiieeeeeeeeeee. | Opportunities GP LLC L....eeiiiiiiiiiiiiiiiiiieennns | DBl ] oo NTAGLLL [MacKay Shields LLC ...ooooeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip....eeeeeeeeeeiiiiiiiiiiennnnnnnnnnh. 100,000 ... | New York Life Insurance Company ........ |....NO.....].coee oois
MacKay Municipal Strategic Opportunities MacKay Municipal Managers Strategic
........................... 37-1846456 .. 0001701742 Fund LP . ..DE.....]......NIA....... [ Oppor tunities GP LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0
MacKay Shields Intermediate Boni
............................................................................ 821715543 .. | wevvvviiieiinn | rvvrrvniiininnn | s [ e seseeseseseseeenes | o2 DEevvnn| e NIAGLLLLL. [MacKay Shields LLC ....oooeeeeeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeeeeeeeneeivennivennnnnnnnnnh. 100,000 ... |New York Life Insurance Company ........ |....NO.....].e oois
MacKay Shields Intermediate Bond Fund GP
........................... 82-1716026 .. 0001715261 MacKay Shields Intermediate Bond Fund LP .... |..DE.....|......NIA....... . | Qunership .100.000 ...|New York Life Insurance Company . N0
MacKay Municipal Managers Opportunities
......................................................................................................................................................... Allocation GP LLC .....ccceeeeeeeeeeeeeeeieeeeeeeee |22 DEeeiis] oenn  NIALL.. [MacKay Shields LLC .........ccoeeeeeeeeeeeeeeeeee. | OWNErship....ueeeeeeeeieiininiiinnnnnnnnnnnip. 100.000 ... |New York Life Insurance Company ........ |....NO.....].ee oonn
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3051488 .. | ...eevvvreeenn | wevvevenvnnninnn | evveeiiiiiiiiiiiiiineenennnn. |Allocation Master Fund LP .......ooovvvvviiiienn [ DB NTAGLLLLLL [Al Tocation GP LLC ...eeeeeeeiiinns | OWNETShiP..eeiiiiiiiiiiiiiiiiiieeeeeennnh . 100,000 .. [ New York Life Insurance Company ........ |....NO.....].cee oois
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3085547 .. | .eevvvvrvieenn | wevvervnennninnn | eveeeiiiiiiiiseneeeeeenen.. [AllTocation Fund A LP oo | DB NTAGL [ AT Tocation GP LLC ... | OWNETSAIPL L ieeeeennnp . 100,000 L [ New York Life Insurance Company ........ |....NO....o].coeo s
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3088001 .. | .eevvvvvvevenn | wevvvvvnvennnnnn | weveveniniiiiininenennnneeeeee.. [AllTocation Fund B LP ..oooooeeeiiiiiiieiiieeen | DB NTAGLLLLL. [ Al Tocation GP LLC ..uveeeeieiiines | OWNETShiP..eiiiiiiiiiiiiiiiiiiiiieeeeeennnh . 100,000 ... [ New York Life Insurance Company ........ |....NO.....].ceee oois
MacKay Municipal Managers U.S.
......................................................................................................................................................... Infrastructure - Opportunities GP LLC ........ |..DE.....[......NIA....... |MacKay Shields LLC ..........ccccurrrvrvvvvnnnnnn | OUNErSNip..cceeeiiieiiiiiiiiiieeeeeeeeeeeen . 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Municipal U.S. Infrastructure MacKay Municipal Managers U.S.
............................................................................ 83-3010096 .. | ..eeevvvvveenn | wevvrrvnvnnninnn | eeveeeiiiiiiieieieiineeeeeeeee.. | Opportunities Fund LP ......oooeeiiiiiiiieiiieeennns | DB o NTAGL [ Infrastructure - Opportunities GP LLC ..... |Ownership.......cccceeeeuvunnnnnnnnnnnnnnnh. 100000 ... |New York Life Insurance Company ........ |....NO.....].ce oois
MacKay Municipal Managers High Yield Select
............................................................................ 84-2017635 .. | ..eeevvvveennn | wevvvrnnninnnnnn | evveiiiiiiiiiiiineees [GP LLC iiiiieeceeeeeeeeenn. |2 DEeeiil] o NIALLLLL. [MacKay Shields LLC .....oooeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeeeeeeennnnnnnnnnnneeee.. b 100.000 ... [New York Life Insurance Company ........ |....NO.....].ccoe ns
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MacKay Municipal Managers High Yield
............................................................................ 84-2046842 .. | .............. 0001783642 .. | ......ccccooieiiiiinnnnnnnnnn. [MacKay Municipal High Yield Select Fund LP . |..DE.....|......NIA....... [Select GP LLC ...ocoverriiiiiiiiiiiininieneeeeeeeee. | OWnership......eeeeeeiiiiiiiiiiiiiinnenneen . 100,000 ... |New York Life Insurance Company ........ |....NO.oooeeer oois
MacKay Municipal Managers High Income
......................................................................................................................................................... Opportunities GP LLC ........evvvevvvvvevenennnnnnnn |- DEueiin] e NIALLL.... [MacKay Shields LLC ..........ccoeeeeeeeeeeeeeeeee. | Ownership......eiiiiiieeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO..ooo e ooin
MacKay Municipal High Income Opportunities MacKay Municipal Managers High Income
Fund LP Opportunities GP LLC .... Ownership .100.000 ...|New York Life Insurance Company .
MKS CLO Holdings GP LLC .. .. | Cascade CLO Manager LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MKS CLO Holdings, LP ... . |MKS CLO Holdings GP LLC . Ownership.. .100.000 ...|New York Life Insurance Company .

MKS CLO Advisors, LLC .... .100.000 ...|New York Life Insurance Company .

MKS Global Sustainable Emerging Markets

MacKay Shields LLC Ownership

............................................................................ 87-1580419 .. | ..oevvvvvveenn | eevvervniiininnn | eeeeiiiiiiiiiiiiiiiieeeeeeeen.. [Equities Fund GP LLC ... | DB o NTALLL [MacKay Shields LLC ..oooeeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip...eeeeeeeiiiiiiiiiiiiiiiineennnnnnb . 100,000 ... | New York Life Insurance Company ........ |....NO.....].cee oois
Candriam Global Sustainanble Emerging Markets MKS Global Sustainable Emerging Markets
............................................................................ 87-1621347 .. | evvvveeveeene | evvvvvvnvnnninnn | eiiiiiiiiiiiiiiiiiieeeeeeee. [EQUities FUnd LP L..eeeviiiiiiiiiiiiiiiiiiiiiiiiiennns | DEeeiit] o NIAG... [Equities Fund GP LLC ..........cceeeeeeeeeeeeeee. | OWnership....eeeeeeeeeneenenenennennnnnnnnnib .. 0.000 ... [New York Life Insurance Company ........ |....NO.....].e s
Candriam Global Sustainanble Emerging Markets New York Life Insurance and Annuity
........................... 87-1621347 .. Equities Fund LP .. ..DE.....]......NIA....... | Corporation .... . | Ownership .. 0.000 .... [New York Life Insurance Company . N0
MKS Global Emerging Markets Eq
............................................................................ 87-1598388 .. | .eevvvvrvrrenn | eevrrrininininnn | e [LLC ciiiiiieiveeeeeeeeeeeeeeeeeeeeens | W DB NTAGLLL [ MacKay Shields LLC eeeeeeeeeeeeeeeeeeeeeeeeees | OWNErShip...aeeeeiiiiiiieeeeennnp . 100,000 L. [ New York Life Insurance Company ........ |....NO.....].o s
Candriam Global Emerging Markets Equities MKS Global Emerging Markets Equities Fund
............................................................................ 87-1645818 .. | .eovvvveereinn | eevvernniiininnn | e [FUND P s |2 D] et NTAG [ GP LLC s | OWNETSAEDL b .. 0,050 L [ New York Life Insurance Company ........ |....NO..oofeee s
Candriam Global Emerging Markets Equities New York Life Insurance and Annuity
............................................................................ 87-1645818 .. | .eovvvvvvrienn | eevvvniniiininnn | e [FUND P s |2 DB e NTAGL [ Corporation oo | OWnErShDL e .. 99,950 L. | New York Life Insurance Company ........ |....NO.....].eeo ol
MacKay Shields Series Fund Managing Member
............................................................................ 92-3561816 .. | .eevvvvvvvvenn | wevvrnnnnnininnn | e [LLC ceiiiiiiieeeeveveeeeeeeeeeeeeeeens | W DB e NTAGLLL [ MacKay Shields LLC eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership...aeeeeeeiiiiieeeeennnb . 100,000 L. | New York Life Insurance Company ........ |....NO...oo].e oois
MacKay Shields Series Fund Managing Member
............................................................................ 92-3539309 .. | .eeeeeerveienn | eevvvreneeininnn | evveiieiiiiieiieneeeeeeenn.. | MacKay Shields Series Fund ..........ooooeeeeee [ DB NIALLLLLL [LLC (Delaware) .....oeeeeeeieiiiiiieiiieeeeeeeeeee.. | OWnership.....eeeeeeeiiiiiiiieeeeennnnnb . 100,000 ... [ New York Life Insurance Company ........ |....NO.....].oe oois
MacKay Shields Series Fund Managing Member
............................................................................ 92-3559458 .. | .ieeeviiiiiinn | eevveveniiiniinn | veiiiiiiiiiiieeeeeeeenn.. | Securitized Credit Opportunities Series ..... [..DE.....|.ceeee NIA oot [LLC woviiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSAID. ... 30560 .. [ New York Life Insurance Company ........ |....NO.....].e oois
New York Life Insurance and Annuity
........................... 92-3559459 .. Securitized Credit Opportunities Series ..... |..DE.....|......NIA....... | Corporation .... .. | Ownership ..96.440 ....[New York Life Insurance Company . N0
MacKay Shields Series Fund Managing Membel
............................................................................ 99-5102668 .. | ....eeevvveeen | wevvvrervrnnnnnn | vvvvviiiiiiiiiiiisneeennnnnn. [High Yield Corporate Bond Series ............... [ DE.oooi]eee NIA s [LLC woveieiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSAIP..eeiiiiiiieeeeennnb .. 0,000 ... [ New York Life Insurance Company ........ |....NO.....].ceee oois
New York Life Insurance and Annuity
............................................................................ 99-5102669 .. | ....eeevvveeer | wevvvvervennnnns | evevvveiiiiiisiiiiiseeeennnnn. [High Yield Corporate Bond Series ............... |..DE.....|......NIA....... [Corporation ..........cccceeeeerrennennnneneeeeeee.. | Ownership.....eeeeeeeeeeeeiiineinennnnnnnnnib .. 0.000 ... [New York Life Insurance Company ........ |....NO.....].ceee oois
MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3540205 .. | ..eeevveveeenn | evvevrenennninnn | evveeieiiiiiisiieiinneeeenn.. | Debt Feeder Fund GP LLC ........eeveiiviiiiiiinnnns | DEell] o NIAGLLLL [MacKay Shields LLC ....cooeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip...eeeeeeeeeiiiiiiiiiiivinnnnnnnnnnh. 100,000 ... | New York Life Insurance Company ........ |....NO.....].coee oois
MacKay Shields Emerging Markets Sovereign MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3561393 .. | .ieeveevvieenn | eevverenerininns | veeeiiiiiiiiissneeeeeennn.. |Debt Feeder Fund LP ... | DB oo NTAL... [Debt Feeder Fund GP LLC ............eevvvevenenn. |OWNEIShip..etiiiiiiiiiiiiiiiiiiiiinnnennnnnnh. 100,000 ... | New York Life Insurance Company ........ |....NO.....].ceee oois
New York Life Investment Management
85-1664787 .. Apogem Capital LLC LDE ] NIA....... Holdings LLC . | Ownership .100.000 ...|New York Life Insurance Company . N0
36-4715120 .. Madison Capital Funding LLC .. LDE] e NIA....... New York Life Insurance Company .. . | Ownership ..21.900 ....[New York Life Insurance Company . N0 e

New York Life Insurance and Annuity
. |Corporation .... .. | Ownership.. ..65.640 ....|New York Life Insurance Company .
.. |Life Insurance Company of North America ... |Ownership.. ..12.460 ....|New York Life Insurance Company .
. [Madison Capital Funding LLC . . [Ownership.. .}.100.000 ...|New York Life Insurance Company .
MCF Co-Investment GP LLC .. Ownership .100.000 ...|New York Life Insurance Company .

..| 36-4715120 ..
.. 36-4715120 ..
..| 26-2806813 ..
26-2806864 ..

Madison Capital Funding LLC ..
Madison Capital Funding LLC
MCF Co-Investment GP LLC ...
MCF Co-Investment GP LP .

558

0001538585 .. R I
d LP|

Madison Capital Funding Co-

26-2806918 .. 0001538584 .. 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 .
............... MCF Fund | LLC ....... . [Madison Capital Funding LLC . . [Ownership.. .100.000 ...|New York Life Insurance Company .

. | Other....
Other....

MCF Hanwha Fund LLC .
Ironshore Investment BL | Ltd. .

. [Madison Capital Funding LLC .
Madison Capital Funding LLC ....

.. 0.000 .... [New York Life Insurance Company .
.. 0.000 .... [New York Life Insurance Company .
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................. 46-2213974 .. MCF CLO IV LLC .... New York Life Insurance Company .. .. | Ownership.. ..}..6.700 .... |New York Life Insurance Company . ....No
MCF CLO IV LLC . .. [Madison Capital Funding LLC . . |Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
MCF CLO V LLC ... .. |New York Life Insurance Company .. | Ownership.. .. 5.000 .... |New York Life Insurance Company . ....N0..
MCF CLO V LLC ... .. [Madison Capital Funding LLC . .. |Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
MCF CLO VI LLC . .. [Madison Capital Funding LLC . .. [Other. 0.000 .... |New York Life Insurance Company . ....N0..
MCF CLO VII LLC .. [Madison Capital Funding LLC . .. [Other. 0.000 .... |New York Life Insurance Company . ....N0..
MCF CLO VIII Ltd .. .. [Madison Capital Funding LLC . . |Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
MCF CLO VIII LLC .. .. |MCF CLO VITI Ltd . . | Ownership.. ..}.100.000 ... [New York Life Insurance Company . ... N0..
MCF CLO VII1 Blocker LLC .. [MCF CLO VIII Ltd .... .. [Ownership.. .100.000 ...|New York Life Insurance Company . ....N0..
MCF CLO IX Ltd .... .. [Madison Capital Funding LLC . . |Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
MCF CLO IX LLC . .. [MCF CLO IX Ltd. .. | Ownership.. .100.000 ...|New York Life Insurance Company . ....N0..
MCF CLO 10 Ltd. .. [Madison Capital . |Other.... .. 0.000 .... [New York Life Insurance Company . ....N0..
MCF CLO 10 LLC .... .. [MCF CLO 10 Ltd. ......evveeeeee . | Ownership.. .100.000 ...|New York Life Insurance Company . ....N0..
MCF CLO IX Blocker LLC ... .. [Madison Capital Funding LLC . . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MCF CLO 10 Blocker LLC . [Madison Capital Funding LLC . . [Ownership.. .100.000 ...|New York Life Insurance Company . ....N0..
................. 36-4883128 .. MCF KB Fund LLC Madison Capital Funding LLC .... .J...0.000 .... |New York Life Insurance Company . ....No .
........................... 61-1907486 .. MCF KB Fund |1 LLC Madison Capital Funding LLC .... .. 0.000 .... [New York Life Insurance Company . W NO] e
MC KB Fund 111 LLC .. . [Madison Capital Funding LLC . 0.000 .... |New York Life Insurance Company . ... No.. [ R
MCF Hyundai Fund LLC .. Madison Capital Funding LLC .... .. 0.000 .... [New York Life Insurance Company . .. NO...... JUU R
Apogem Direct Lending Hyundai Fund 2 LLC .... |.. Madison Capital Funding LLC ... 0.000 .... |New York Life Insurance Company ........ .. NO...... 2
Apogem Direct Lending Levered Fund 2023-1 LLC
Madison Capital Funding LLC .... ..0.000 ... |New York Life Insurance Company .
Apogem DL Levered Fund 2023-1 LLC . . . |Madison Capital Funding LLC . 0.000 .... [New York Life Insurance Company .
Apogem DL Levered Fund SPV 2023-1 LLC ........ . Madison Capital Funding LLC .... .. 0.000 .... [New York Life Insurance Company .
Apogem Direct Lending Loan Portfolio 2023 LLC
............................................................ Madison Capital Funding LLC ... 0.000 .... |New York Life Insurance Company
Apogem Umbrel la Madison Capital Funding LLC .... .. 0.000 .... [New York Life Insurance Company .
Apogem US Direct Lending Limited | . [Madison Capital Funding LLC . 0.000 .... |New York Life Insurance Company .
. MCF Senior Debt Fund 2020 GP LLC Madison Capital Funding LLC .... .. 0.000 .... [New York Life Insurance Company .
85-1708233 .. MCF Senior Debt Fund 2020 LP MCF Senior Debt Fund 2020 LP .. ..0.000 ... |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 New York Life Insurance Company .. ..66.670 ....|New York Life Insurance Company .
New York Life Insurance and Annuity
32-0469843 .. MCF Mezzanine Fund | LLC ... Corporation Ownership.. ..}..33.330 ....|New York Life Insurance Company .
MCF PD Fund GP LLC .. .. [Madison Capital Funding LLC . . |Other.... .. 0.000 .... [New York Life Insurance Company .
MCF PD Fund LP ..eevveiiiiiiiiieeees .. |MCF PD Fund GP LLC .... .. |Other. 0.000 .... |New York Life Insurance Company .
MCF Senior Debt Fund 2019-1 GP LLC . [Madison Capital Funding LLC . . |Other. 0.000 .... |New York Life Insurance Company .
MCF Senior Debt Fund 2019-1 LP e | MCF Senior Debt Fund 2019-1 GP LLC ......... Other.... ..0.000 ... |New York Life Insurance Company .
Apogem Direct Lending Nighthawk Fund .......... O NIA....... Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|New York Life Insurance Company
New York Life Capital Partners IIl GenPar GP,
| PP DE.....[...... NIA....... Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|New York Life Insurance Company ........ N0
New York Life Capital Partners IV GenPar GP,
LLC .... vee | DBt NIA....... Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0
New York Life , LP New York Life Capital Partners
............................................................ DE.....[......NIA...... |G, LLC wevveiiieiiiiiiiiieeeeeeeeevvveveevevevveeenns | OWNETSNIP.ccciiiiiiiiiiiieieeeeeeeeeeeeeenn . 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
New York Life Capital Partners IV GenPar,
New York Life Capital Partners IV, LP ........ LP e Ownership .100.000 ...|New York Life Insurance Company .
GoldPoint Core Opportunities Fund, L.P. ..... . | Apogem Capita . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
GoldPoint Core Opportunities Fund Il L.P. ... {.. Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company .
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GoldPoint Mezzanine Partners [V GenPar GP,
......................................................................................................................................................... LLC eeeeeiiiieeeeeeeeeeneeneneeeeeeeeeeeeeeeeeeeeeeeeeeens | 2 DEueein] e NIALLL.... [ Apogem Capital LLC ......oooeeeeeeeeeieieeeeeeeee. | OWnership.....iiiiiieeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof .o ooin
GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... GoldPoint Mezzanine Partners IV GenPar LP ... |..DE.....|.cccc. NIALcooos [LLC wovieiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oonn
GoldPoint Mezzanine Partners Co-Investment
......................................................................................................... 0001670568 .. | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [FUNd A, LP ceeieieeeeens | DB GoldPoint Mezzanine Partners IV GenPar LP |Ownership .100.000 ...|New York Life Insurance Company
........................................................... . ... 10001652367 .. GoldPoint Mezzanine Partners IV, LP .. ..DE..... GoldPoint Mezzanine Partners IV GenPar LP |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV A Blocker LP (GPPMBA) .. . |GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...|New York Life Insurance Company

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

GPP Mezz 1V D Blocker LP (GPPMBD) ..
GPP Mezz IV ECI Aggregator LP ..

GoldPoint Mezzanine Partners IV, LP ....
. |GoldPoint Mezzanine Partners IV, LP .

Ownership..
Ownership..

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

.......... GPP Mezz IV F Blocker LP GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV G Blocker LP .. GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV H Blocker LP .. | GoldPoint Mezzanine Partners IV, LP ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV | Blocker LP ......cevvvvvvvvvvvennnnns [ e GoldPoint Mezzanine Partners IV, LP ........ |Ownership .100.000 ...|New York Life Insurance Company
GoldPoint Mezzanine Partners Offshore 1V, GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... L.P. eiiiiiiivivivevnnnnnnvnnnnnnnnnnssnnssnnnsnesenns | 2OV ot NTAL L [LLC eeeveeeeeeeeeeeeeeeeees | OWNETSAIPL e . 100,000 ... | New York Life Insurance Company ........ |....NO.....].ce oonn
GoldPoint Partners Co-Investment V GenPar GP
......................................................................................................................................................... LLC wereeieiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeesssesnenns | 2 DEuviin] e NIALLL... [Apogem Capital LLC .........cooeeeeeeeeeeeeeeeeee. | OWNErship.....ueeeeeeeiiiiiiicinnnnnnnnnp. 100000 ... |New York Life Insurance Company ........ |....NO......eee onn
GoldPoint Partners Co-Investment V GenPar, GoldPoint Partners Co-Investment V GenPar
......................................................................................................................................................... L.P. iiiiiiiviveeeevnnnnnnnnnnnnnnenssnssnnnssnnnnnns | o2 DBuvvis ] ceeee NTALot s [GPLLC oo | OWNETSAPL el . 100,000 .. | New York Life Insurance Company ........ |....NO.....].coee oonn
GoldPoint Partners Co-Investment V GenPar,
......................................................................................................... 0001670563 .. [ ......cceceeeeeeeeeeeeeeeeeeee.. | GoldPoint Partners Co-Investment Fund-A, LP |..DE.....[....NIA...... |[L.P. e | Ounershipeececceeeeeeeceieeeeeeeeeeeeeeen . 100,000 ... [New York Life Insurance Company ........ [...NO.....[..... .....
GoldPoint Partners Co-Investment V GenPar,
......................................................................................................... 0001562188 .. | .........ceeeeeeeeeeeeeeeeee.. | GoldPoint Partners Co-Investment V, L.P. ... |..DE.....[..... . NIA.... JL.P. e | Ounershipeeeeceeeeeeeceeeeeeeeeeeeeeeee. . 100,000 ... [New York Life Insurance Company ........ [...NO.....[..... .....
GoldPoint Partners Co-Investment V ECI
......................................... GPP V ECI Aggregator LP ..DE.....|......NIA....... |Blocker Holdco D, LP .......ccceevvvvvvvvveenennn. [Ownership.. .100.000 ...|New York Life Insurance Company ... N0
......................................... GPP V G Blocker Holdco LP .... oo | DE.....]......NIA....... | GoldPoint Partners Co-Investment V, LP .... |[Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
GoldPoint Partners Private Debt V GenPar, LLC
..................................................................................................................................................................................................................... L DE.....]...... NIA....... [Apogem Capital LLC ........ocoeeeeeeeeeeeeeeeeeee. | Ownership.. .. . 100,000 ... | New York Life Insurance Company ........ |....NO..ooof e oonn
GoldPoint Partners Private Debt Partners GoldPoint Partners Private Debt V GenPar
......................................... Offshore V, LP .... ..CYM.... GP, LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
GoldPoint Partners
......................................................................................................................................................... GPP Private Debt V RS LP ....eeveeeeeeeeeeenienennn | DBt et NTAL [ GP, LLC e | Ownershipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO....of.cee ooin
GoldPoint Partners Private Debt V GenPar GP, GoldPoint Partners Private Debt V GenPar
.......... LP .. cee | DEeeiit] e NIALL..... [GP, LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
GoldPoint Partners Private Debt V GenPar
.......... GoldPoint Partners Private Debt V, LP GP, LP e eeeeeeeee. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP PD V A Blocker, LLC .... .. |GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Private Debt V-ECI Aggregator LP . . |GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP PD V B Blocker, LLC GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP PD V D Blocker LLC GoldPoint Partners Private Debt V, LP ..... |Ownership........cccccouvuevuvennnnnnnnnnnnnt . 100.000 ... [New York Life Insurance Company
GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... GPP LuxCo V GP Sarl ..oceevevevvveeeennenennennenenns | LUK et NTALLc [ GP, LLC oo | Ownershipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
GoldPoint Partners Select Manager |Il GenPar
......................................................................................................................................................... GP, LLC s | 2 DB NTALLLLLL. [ Apogem Capital LLC ..oooooeeeeeeeeeeeeieeeeeeeeee. | OWnership. ... . 100,000 ... | New York Life Insurance Company ........ |....NO..oo oo ooin
GoldPoint Partners Select Manager |Il GenPar, GoldPoint Partners Select Manager |11

......................................................................................................................................................... L.P. eeiiiiiiiiiiiiiinninnnnnnnnnnnnnnnnnennnnnnnennennee | OYMei] oo NIALL.... [GenPar GP, LLC .......evvvevvenniennnninnnnnnnnnenn. | OWNErShip...eeiiiiiiiiieneeeeee. ) . 100,000 ... [New York Life Insurance Company ........ [...NO....of.c ..onn




142"

STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE Y

PART 1A - DETAILS 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) *
GoldPoint Partners Select Manager Fund |11, GoldPoint Partners Select Manager |11
......................................................................................................... 0001644721 .. | eoeeeeeeeeeeeeeeeeeeeeeeeee L WO U NTAL | GenPar, LP Leeeeeeens [ OWREEShPL ..} . 100.000 ... | New York Life Insurance Company ...... N0 e
GoldPoint Partners Select Manager Fund |11 GoldPoint Partners Select Manager |11
......................................................................................................................................................... AV, LePe e | W DB e NTAGL [ GenPar, LP e | Ownershipa..ennt. 2} . 100,000 ... |New York Life Insurance Company ...... N0 e
GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... GP, LLC eeeeeeeeeeeeeee e eeeeeeeeeeeeeeeeeee | 2 DB NTALLLLLLL [ Apogem Capital LLC ...ooooeeeeeeeeiieeeeeeeeeeeee. | Ownership...ooeeeeeeieeeeieiieiiiiennnt . 100..000 ... |New York Life Insurance Company ...... N0 e
GoldPoint Partners Select Manager IV GenPar, GoldPoint Partners Select Manager IV GenPar
........................... P L DE.....].ceeooNIAL..... [GP, LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0 e
GoldPoin GoldPoint Partners Selec
......................................................................................................... 0001725867 .. | ..eeeeeeeeeeeeeeeeieeeeeeeeeeee. |LPL DB NIALLL.. [ GenPar, LLP ceeeeiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeee. | OWnership...eeeeieiiiiieeieeieeenn . 100,000 ... |New York Life Insurance Company ...... N0 e
GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... GP, LLC teeeeeeeeeeeeee e eeeeeeeeeeeeeeeeeeeeeeeeeeeeee | 2 DBt NTALLLLLLL [ Apogem Capital LLC ...oooeeeeeeeeieieeeeeeeeeeeee. | Ownership...oooeeeeeeeeieieiieiiiiennn 2} . 100,000 ... |New York Life Insurance Company ...... N0 e
GoldPoint Partners Select Manager V GenPar, GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... P W DB NTALL | GP LLC eeeeeeeeeeeeeeeeeeeeeeeees [ OWREEShPL ...} . 100.000 ... | New York Life Insurance Company ...... N0 e
GoldPoint Partners Select Manager Fund V, GoldPoint Partners Select Manager V GenPar,
......................................................................................................................................................... LPo iiiieieieiiiiiieieeieeeenennnemnnnnnnen | oo DB et NTAL e [P s | OWRETShPL 2] . 100,000 ... |New York Life Insurance Company ...... N0 e
......................................................................................................................................................... GoldPoint Partners Canada V GenPar Inc. ..... |..CAN....)......NIA....... [ Apogem Capital LLC .............eeeeeeeeeeeeeee. | OWnership...oooeeeeeeeeeeieeeeeieeeeeennnnn ). 100,000 ... |New York Life Insurance Company ...... N0
GoldPoint Partners Select Manager Canada Fund
........................... Vo LPe e | WCANLLLL) Lol NTALLLLLL [ Gol dPoint Partners Canada V GenPar Inc. ... |Ownership .100.000 ...|New York Life Insurance Company . N0
........................... GoldPoint Partners Canada |11 GenPar, Inc ... |..CAN....)......NIA....... [ Apogem Capital LLC ..............ceeeeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company . N0 e
GoldPoint Partners Select Manager Canada Fund
........................... T, LPeiieeenees. | WCANCf ... NIAL...... | GoldPoint Parners Canada Il GenPar, Inc . |Ownership .100.000 ...|New York Life Insurance Company . N0 e
........................... GoldPoint Parners Canada IV GenPar Inc ....... |..CAN....)......NIA....... | Apogem Capital LLC ...............cceeeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company . N0
GoldPoint Partners Select Manager Canada Fund
......................................................................................................................................................... IV, L.P. eeeeiiiiiiiiviivinivivvvnnnnsnnsseenenennnnnnns | WCANf ... NIAL...... | GoldPoint Parners Canada IV GenPar Inc .... |Ownership......cccccccceeeeeeeeennnenenee...f. 100,000 ... | New York Life Insurance Company ...... N0
GoldPoint Partners Co-Investment VI GenPar GP|
........................................................................................... . DE.....]......NIA....... [ Apogem Capital LLC .........ceeeeveeeeeeeeeeeee. | Ownership...ooeeeeeeeeeieeeieeeieeeeeennnn. ). 100,000 ... |New York Life Insurance Company ...... N0
GoldPoint Partners Co-Investment VI GenPar
........................... . DE.....]......NIA....... |GP LLC . | Ownership .100.000 ...|New York Life Insurance Company . N0
........................................................................................... DE.....| ... NIA....... Ownership......ccoeveveeeieeeiineennneent . 100,000 ... [New York Life Insurance Company ...... N0
......................................................................................................................................................... GPP VI - ECI Aggregator LP ........ccevvvveveennns | DEouiis] e NIALLLLLL Ownership........ccceeeeeeeeeeeeeeeeeeenn.} . 100.000 ... |New York Life Insurance Company ...... N0
......................................................................................................................................................... GPP VI Blocker A LLC .....oocvvvivvveiciieicennns | DB e NTALLLLL Ownership.....cccoevcveeeiveeiineeenneennt . 100,000 ... [New York Life Insurance Company ...... N0
......................................................................................................................................................... GPP VI Blocker B LLC ..eceeeveeeeeeeeeeeeeeeeeeeeees | L DB e NTALLLL Ownership........ccceeeeeeeeeeeeeeeeeeenn.} . 100.000 ... |New York Life Insurance Company ...... N0
......................................................................................................................................................... GPP VI Blocker C LLC ....oovvvvivvieiciiieicenens | DB e NTAGLLLL Ownership.....cccoevcveeeiveeiineennneennt . 100,000 ... [New York Life Insurance Company ...... N0
......................................................................................................................................................... GPP VI Blocker DLLC ..eeeeeeeeeeeeeeeeeeeeeeeeeeens | L DEt] e NTALLLLL Ownership........ccceeeeeeeeeeeeeeeeeennn. ). 100.000 ... | New York Life Insurance Company ...... N0
......................................................................................................................................................... GPP VI Blocker E LLC ....oovcvvvivvieiciieiceenns | DB e NTAGLLLL Ownership.....cccoevcveeeiveeiineennneennt . 100,000 ... [New York Life Insurance Company ...... N0
......................................................................................................................................................... GPP VI Blocker F LLC ..eceeeveeeeeeeeeeeeeeeeeeeeees | W DB e NTALL Ownership........ccceeeeeeeeeeeeeeeeeeenn.} . 100.000 ... |New York Life Insurance Company ...... N0
........................... GPP VI Blocker G LLC .. LDE ] NTAL Ounership .100.000 ... |New York Life Insurance Company . N0
......................................................................................................................................................... GPP VI Blocker HLLC ..oeeeeeeeeeeeeeeeeeeeeeeeeeen. | L DB e NTALLLL Ownership........ccceeeeeeeeeeeeeeeeeenn.. ). 100.000 ... |New York Life Insurance Company ...... N0 e
........................... GPP VI Blocker | LLC ....oovcvvvevvieiciiieicenen | DB e NTAGLLLLL Ownership.....cccoeveveeeiveeiineennneennf . 100,000 ... [New York Life Insurance Company ...... N0
........................... Apogem Co-Invest VII GenPar, GP LLC .... . DE.....]......NIA....... | Apogem Capital LLC ...........ceeeeeeeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company . N0 e
........................... Apogem Co-Invest VII, GenPar LP ..DE.....|]......NIA....... [ Apogem Co-Invest VII GenPar, GP LLC ........ |Ownership .100.000 ...|New York Life Insurance Company . L NO e
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.......... . .. | Apogem Partners Co-Investment VII, LP ........ |..DE.... . Apogem Co-Invest VII, GenPar LP .............. | Ownership.. .100.000 ...|New York Life Insurance Company ........ |....NO......]eeee nns
.......... Goldpoint Partners Canada GenPar, Inc. .......|..CAN.... Apogem Capital LLC .............eeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... NYLCAP Canada Il GenPar, Inc. ......ccccceeeeee. | ..CAN.... Apogem Capital LLC .................eeeeeenennn.. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... NYLCAP Select Manager Canada Fund I1, L.P. . |..CAN.... NYLCAP Canada Il GenPar, Inc. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ........ |....NO.coot] eeee i
.......... NYLIM Mezzanine Partners Il GenPar GP, LLC . |..DE Apogem Capital LLC ................eceeeennnnnn.. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee nis
NYLIM Mezzanine Partners Il GenPar GP, LLC
.......... NYLIM Mezzanine Partners |1 GenPar, LP ....... | .. DE.....|eeeeee NIA L [ oo, | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee nns
NYLCAP Mezzanine Partners IIl GenPar GP, LLC
...................................................................... .. DE.....|......NIA....... | Apogem Capital LLC ..............eeeeeeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee nis
NYLCAP Mezzanine Partners |l1 GenPar GP,

NYLCAP Mezzanine Partners IIl GenPar, LP ..
NYLCAP Mezzanine Partners IIl, LP .............. .

. |LLC Ownership..
NYLCAP Mezzanine Partners |11 GenPar, LP . |Ownership..
NYLCAP Mezzanine Partners |l GenPar GP,
LLC et Ownership
NYLCAP Mezzanine Partners |l GenPar GP,
LLC Ownership..
Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership..
NYLCAP Select Manager Il GenPar GP, LLC ... |Ownership..
.. [NYLCAP Select Manager Il GenPar GP, LP .... |Ownership..
. | Apogem Capital LLC ... Ownership..
NYLCAP India Funding LLC .... Ownership..

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

NYLCAP Mezzanine Offshore Partners III, LP . .100.000 ...|New York Life Insurance Company

NYLCAP Select Manager GenPar, LP ...............
NYLCAP Select Manager |l GenPar GP, LLC .....
NYLCAP Select Manager Il GenPar GP, L.P. ....
NYLCAP Select Manager Fund |1, L.P.
NYLCAP India Funding LLC ..
NYLIM-JB Asset Management Co. LLC ..
New York Life Investment Management India

Fund I, LLC ....
New York Life Investmen
Fund (FVCI) 11, LLC woooeviiiiieiie e .
NYLCAP India Funding 111 LLC ....cvvvriniennnes
NYLIM-Jacob Ballas Asset Management Co. II1,
LLC ettt .

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

NYLIM-JB Asset Management Co., LLC ......... Ownership..
New York Life Investment Management India
Fund 11, LLC woeeeeeeeieeiieee Ownership..
Apogem Capital LLC ..oooveeeeeeiiiiiieis Ownership..

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

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

NYLCAP India Funding Il LLC .................. Ownership
NYLIM-Jacob Ballas Asset Management
Company 11, LLC ..

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

NYLIM Jacob Ballas India Fund 111, LLC ....... .
NYLIM Jacob Ballas Capital India (FVCI) III,
LLC ettt .
NYLIM Jacob Ballas India (FII) I11, LLC
Evolvence Asset Management, Ltd. .
EIF Managers Limited .
EIF Managers Il Limited ........oeeeeieiiiiiiis

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

NYLIM Jacob Ballas India Fund Ill, LLC .... |Ownership..
.. [NYLIM Jacob Ballas India Fund Ill, LLC .... |Ownership..
. | Apogem Capital LLC Ownership..
Evolvence Asset Management, Ltd. ............ Ownership..
Evolvence Asset Management, Ltd. ............ Ownership..

.100.000 ...|New York Life Insurance Company ...
.100.000 ...|New York Life Insurance Company
.24.500 ....|New York Life Insurance Company
..58.720 ....|New York Life Insurance Company ...
..55.000 ....[New York Life Insurance Company ...

.......... AHF V (S) GenPar LP . | Apogem Capital Ownership.. . [New York Life Insurance Company

.......... AHF V ECI Aggregator LP ... Apogem Capital Ownership.. . [New York Life Insurance Company ...
.......... AHF V GenPar GP LLC ... Apogem Capital Ownership.. . [New York Life Insurance Company ...
.......... AHF V GenPar LP Apogem Capital Ownership.. ..|New York Life Insurance Company ...
.......... AHF VI (S) GenPar LP Apogem Capital Ownership.. . [New York Life Insurance Company ...
.......... AHF VI ECI Aggregator LP . | Apogem Capital Ownership.. . [New York Life Insurance Company

.......... AHF VI GenPar GP LLC . Apogem Capital Ownership.. . [New York Life Insurance Company ...
.......... AHF VI GenPar LP ....eeeeei Apogem Capital Ownership.. . [New York Life Insurance Company ...
.......... Apogem Heritage Fund V ........cccevvvvvninnnnnnns Apogem Capital Ownership.. . [New York Life Insurance Company ...
.......... Apogem Heritage Fund V LP .... Apogem Capital Ownership.. . [New York Life Insurance Company ...
.......... Apogem Heritage Fund VI (S) . | Apogem Capital Ownership.. . [New York Life Insurance Company

.......... Apogem Heritage Fund VI (S) . Apogem Capital Ownership.. .. [New York Life Insurance Company ...
.......... Apogem Cardinal Co-Investment GP LLC ..........[.. Apogem Capital Ownership.. .|New York Life Insurance Company ...

Apogem Cardinal Co-Investment Fund, LP ....... Apogem Cardinal Co-Investment GP LLC ....... Ownership.. .|New York Life Insurance Company ...
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[ . UV ... | ARAF IV GP, LLC . Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company . .

Apogem Real Assets Fund IV, LP .
ASF VIT GP, LLC v .
Apogem Secondary Fund VII, LP ...

.. | ARAF 1V GP, LLC ..
.. | Apogem Capital LLC .
. | ASF VII GP, LLC ..

Ownership..
Ownership..

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

. Ownership.. .}.100.000 ...|New York Life Insurance Company .
Apogem Secondary Fund VI Coinvestments LP . .. |ASF VI GP, LLC .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
Apogem Secondary Fund VII , LP . . |ASF VI GP, LLC .. Ownership.. .100.000 ...|New York Life Insurance Company .

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

.. | Apogem Capital LLC .
.. |BFO GP, LLC ....
.. | Apogem Capital LLC .
.. | Apogem Capital LLC .
.| BMG PAPM GP, LLC .

BFO GP, LLC ..oveveiiieiiiies
BFO Apogem Private Markets LP
Tetra Opportunities Partners .
BMG PAPM GP, LLC ......eeeee.

..}.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 .

..|84-2631913 ..

..| 84-2611868 .. BMG PA Private Markets LP . ..}.100.000 ...|New York Life Insurance Company .

..| 98-1503475 .. BMG Private Markets LP .. |BMG PAPM GP, LLC .... . | Ownership.. .100.000 ...|New York Life Insurance Company .

J IR Private Advisors Special Situations LLC . .. |BMG Private Markets (Cayman) LP Ownership.. ..}.100.000 ...|New York Life Insurance Company .

..| 84-2641258 .. PACD MM, LLC .......... .. | Apogem Capital LLC . Ownership.. .100.000 ...|New York Life Insurance Company .

..| 84-2106547 .. PA Capital Direct, LLC ... . |PACD MM, LLC ...... Other.... .. 0.000 .... [New York Life Insurance Company .

ApCap Strategic Partnership | LLC ... PACD MM, LLC Other-.... .. 0.000 .... [New York Life Insurance Company .

PA Credit Program Carry Parent, LLC .... Apogem Capital LLC ...ccooevreeeeiiiieeieeeeens Ownership .100.000 ...|New York Life Insurance Company .

PA Credit Program Carry, LLC .... . |PA Credit Program Carry Parent, LLC .. | Ownership.. .100.000 ...|New York Life Insurance Company .

.......................................... PACIF GP, LLC Apogem Capital LLC ...............ceeeeeennnnnn.. | Ownership .100.000 ...|New York Life Insurance Company .

Private Advisors Coinvestment Fund, LP ....... .
PACIF 11 GP, LLC weevriiiiiiiiiiciiie e
Private Advisors Coinvestment Fund I, LP ... |..
PACIF Il Carry Parent, LLC ...
PACIF Il Carry, LLC
PACIF Il Carry Parent, LLC

0001368975 .. PACIF GP, LLC
. | Apogem Capital LLC .
PACIF 11 GP, LLC
Apogem Capital LLC
. |PACIF 11 Carry Parent, LLC

Apogem Capital LLC

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

26-1662477 ..
45-2591588 ..
..| 45-2591860 ..
46-2548534 ..

EE555555555555555555555555555858558

80-0916710 .. PACIF 111 Carry, LLC .. PACIF 111 Carry Parent, LLC . Ownership .100.000 ...|New York Life Insurance Company .
PACIF IV GP, LLC U P . | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
Private Advisors Coinvestment Fund IV, LP ... [.. PACIF 1V GP, LLC Ownership .100.000 ...|New York Life Insurance Company .
PACIF IV Carry Parent, LLC ... Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .
PACIF IV Carry, LLC . . |PACIF 1V Carry Parent, LLC Ownership.. .100.000 ...|New York Life Insurance Company .
PAMMF GP, LLC Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .
PA Middle Market Fund, LP PAMMF GP, LLC Ownership .100.000 ...|New York Life Insurance Company ........ |....NO.coot] eeee e
PASCBF 11 GP, LLC Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee nns
Private Advisors Small Company Buyout Fund
T, WP e . PASCBF |11 GP, LLC Ownership .100.000 ...|New York Life Insurance Company .
PASCBF IV GP, e | Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .
Private Advisors Small Company Buy:
26-1662399 .. IV, LP e . PASCBF IV GP, LLC Ounership .100.000 ... |New York Life Insurance Company

45-2573409 ..
..[45-2591925 ..

PASCBF IV Carry Parent, LLC
PASCBF IV Carry, LLC .. . .
PASCBF V GP, LLC oo [ DB e NIA....... Apogem Capital LLC

Apogem Capital LLC
. | PASCBF IV Carry Parent, LLC .

Ownership
. | Ownership..

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

............... Ownership .100.000 ...|New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
45-4078336 .| .....cceeenne 0001537995 .. | ooveiiiieee e Vo LP s LDE] NIA....... PASCBF V GP, LLC ..oveviviiiieiieiciceee Ounership .100.000 ... |New York Life Insurance Company

Private Advisors Small Company Buyout V -
ERISA Fund, LP
PASCBF V Carry Parent, LLC
PASCBF V Carry, LLC ..........
PASCPEF VI Carry Parent, LLC .
PASCPEF VI Carry, LLC .......

46-1799496 ..
..[46-2714292 ..
.| 35-2476750 ..

PASCBF V GP, LLC
.. | Apogem Capital LLC . .
.. |PASBF V Carry Parent, LLC . . | Ownership..
. | Apogem Capital LLC .......... .. | Ownership..
PASCPEF VI Carry Parent, LLC ................. 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 .

0001576987 ..

47-4523581 ..
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......................................................................................................................................................... PASCPEF VI GP, LLC ..eevvvvvvvveeveeveeeeeeeeeeennnns | . DEeuiis] oeen  NIALL... [ Apogem Capital LLC ......ccoeeeeeeeeeeeeeeeeeeeee. | OWNErship.....eeeeeeeeiiinnnnnnennnp . 100,000 ... |New York Life Insurance Company ........ |....NO.....]eee oonn
Private Advisors Small Company Private
............................................................................ 46-4301623 .. | ......eeeeeen. 0001595889 .. | ..eeeeeiiiiiiiiiiiiiiiiienennnn. [Equity Fund VI, LP o | DB e NTAGL L [PASCPEF VI GP, LLC eiieiiiiiieieeeeeeeeeeeeeeeee. | OWNEPShiP..aiiiiiiiiiieeenennnh . 100,000 L [ New York Life Insurance Company ........ |....NO...oo].ce oois
Private Advisors Small Company Private
........................... 98-1223903 .. 0001635254 .. Equity Fund VI, LP ..CYM....J......NIA....... [ PASCPEF VI GP, LLC Ownership .100.000 ...|New York Life Insurance Company . N0
.......................................................... PASCPEF VII GP, LLC .... .. DE.....]......NIA....... [ Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company . N0 e
Private Advisors Small Company Private
............................................................................ 47-5430553 .. | .....coeeeee. [0001657189 .. | eeeeeieiiieeeiieenneee. |Equity Fund VI, LP weeiiiiiiiiiieenieeeieees | DB | oot NTALLL L | PASCPEF V1T GP, LLC oeeeeeveeeeeceeieeeeeee [OUNETSIPL e . 100,000 .. [New York Life Insurance Company ........ [....NO.....|.. ...
Private Advisors Small Company Private
............................................................................ 98-1286549 .. [ .....coeeeeen (0001711424 .| ooeeeiiiiieiieeieeeeee. |Equitty Fund VI, LP oo | OYMLL ] O NTALL L [PASCPEF VTGP, LLC eeeeeeieceveeeeeeeeee [OUNETSHIPL e . 100000 .. [New York Life Insurance Company
PASCPEF VII Carry Parent, LLC .. LDE ] NIA....... Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .
PASCPEF VI Carry, LLC ... . | PASCPEF VII Carry Parent LLC 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 .. | eeeeeeeeeienn | vvrveinnininnnn | eeiieiiiiiiiesieeeeeeeeeeeen. [EQUitY Fund VITL, LP oo | DB oo NTALL.. [ PASCPEF VITT GP LLC .eeeveveeeeeeeeeeeeeeeeee... | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee nns
Private Advisors Small Company Private
................. 98-1417728 .. 0001711426 .. Equity Fund VIII, LP PASCPEF VIII GP LLC ... Ownership .100.000 ...|New York Life Insurance Company . ....No
[UUTPURRTRRUR PASCPEF IX GP, LLC .. . .. | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
PA Small Company Private Equity Fund IX, LP .. | PASCPEF IX GP, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
PA Small Company Private Equity Fund IX, LP .. | PASCPEF IX GP, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
APEF X GP, LLC .... .. | Apogem Capital LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Apogem Private Equity Fund X, LP .. .. | APEF X GP, LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Apogem Private Equity Fund X . .. | APEF X GP, LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 37-2155868 .. APEF XI GP, LLC ......... .. | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..|61-2217155 .. Apogem Private Equity Fund XI, LP .. | APEF X1 GP, LLC ........ . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
. APEF XI Multi-Asset, LP .... . | Apogem Private Equity Fund XI, LP . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
...................... APEF XI Directs, LP ............. Apogem Private Equity Fund XI, LP .. . | Qunership .100.000 ...|New York Life Insurance Company . ... N0
Cuyahoga Capital Partners IV Managemen
............................................................................ 264331000 .. | .eeevevrverinn | eevveveeneiienes | eeeeeeeieeessisseeeeeeeeeeeeees [Group LLC Lo | DB L NTALLLLLL [ Apogem Capital LLC ...............eeeeee...... | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......|eeee nis
Cuyahoga Capital Partners IV Management
............................................................................ 26-4331219 .. | ......eeeeee.. |0001514824 .. | ....eeiiiiiiiiiieiiiineennn.. [ Cuyahoga Capital Partners IV LP .......oeeeeeenn | DB e e NTA oo [Group LLC wovveeeiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeens |Othero.. 1. 0,000 ... |New York Life Insurance Company ........ |....NO......|....7 ...
Cuyahoga Capital Emerging Buyout Partners
............................................................................ 26-3698069 .. | 3835342 ..... | ..eeeevrerrvennn | eerveieviiiiinieieeeeeeennen.... | Management Group LLC .......ooeoeeiiiiiiiiiiiieeee [ DE] oo NIALL.... [Apogem Capital LLC ..................eeee....... | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......|eeee nns
Cuyahoga Capital Emerging Buyout Partners LP Cuyahoga Capital Emerging Buyout Partners
............................................................................ 26-3698209 .. | 3835351 ..... Management Group LLC .......ccceeeeeeeceeeeeeeeees JOthE ceiceiciececeeeeeennn ] 0,000 ... [New York Life Insurance Company ........ [...NO.....[....7 .....
.......................................... PA Real Assets Carry Parent, LLC .. Apogem Capital LLC ............ceeeeeeeeeeennn.. | Ownership .100.000 ...|New York Life Insurance Company . ... No.
PA Real Assets Carry, LLC . |PA Real Assets Carry Parent, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
PA Real Assets Carry Parent II, Apogem Capital LLC ..ooooveeeeeeiiiiiiiis Ownership .100.000 ...|New York Life Insurance Company . ....No
PA Real Assets Carry |1, LLC .......ccceeeeeinn PA Real Assets Carry Parent II, LLC ........ Ownership .100.000 ...|New York Life Insurance Company . ....No
PA Emerging Manager Carry Parent, LLC . .. | Apogem Capital LLC ....oooeeeeeeiineneeinens Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
PA Emerging Manager Carry, LLC .... .. |PA Emerging Manager Carry Parent, LLC ..... Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
PA Emerging Manager Carry Parent |1, .. | Apogem Capital LLC ...coovvereeieeiiiiiis Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
PA Emerging Manager Carry |1, LLC .. |PA Emerging Manager Carry Parent Il, LLC . |Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
RIC I GP, LLC ... .. | Apogem Capital LLC ...coovvereeieeiiiiiis Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Richmond Coinvestment Partners |, LP ..|RIC I GP, LLC ........ . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
RIC | Carry Parent, LLC .... .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
RIC | Carry, LLC .. .. |RIC I Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
. . PASF V GP, LLC .... .. | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
47-4252449 .. 000164659 Private Advisors Secondary Fund V, LP . . |PASF V GP, LLC .......... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
. .. . ABC Burgers LLC Private Advisors Secondary Fund V, LP ..... Ownership .100.000 ...[New York Life Insurance Company . ... No.
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................. PASF V Carry, LLC PASF V GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ....No
PASF V Carry Parent, LLC .. | Apogem Capital LLC . Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
PASF VI GP, LLC ............ .. | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
PA Secondary Fund VI, LP ... .. |PASF VI GP, LLC .. Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
PA Secondary Fund VI Coinvestments, LP .. |PASF VI GP, LLC .. Ownership.. ..68.140 ....[New York Life Insurance Company . ....N0..
PA Secondary Fund VI, LP ... .. |PASF VI GP, LLC .. Ownership.. ..68.140 ....[New York Life Insurance Company . ....N0..
. PARAF GP, LLC ...ovvvvnnnnnnnnee .. | Apogem Capital LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
0001656546 .. Private Advisors Real Assets Fund, LP . .. |PARAF GP, LLC .. . [Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
J IR PARAF Carry Parent, LLC .... .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
47-5392508 .. PARAF Carry, LLC .. . |PARAF Carry Parent, .. | Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
................. PASCCIF GP, LLC ......... Apogem Capital LLC .... wieeerr. |Ownership .100.000 ...|New York Life Insurance Company . ... N0
Private Advisors Small
........................... 47-5230804 .. | ....oeevvenen. 0001660017 .. | eeverrrriniiiniiiiiiiiienieeennn [FUN, LP s | DEee] oo NTALLLLLLL [PASCCIF GP, LLC ..eveeeeeeeeeieeeeeeeeeeeenenn. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO
Private Advisors Small Company Coinvestment
........................... 81-4614299 .. | .............. 0001691962 .. | ....evvverennnnnnnnnnnnnnnnnnnnn [FUND ERISA, LP Loviiiiiiiiiiiiiiiiiieei PASCCIF GP, LLC ....ccoeeeeeeeeeeennnnnnnnn. | Ownership .100.000 ...|New York Life Insurance Company ........
........................... . . PASCCIF 1 GP, LLC eveveveeiiiieeiieeeeieeeeeeeeees Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .
PA Small Company Coinvestment Fund I1, LP ... {.. . |PASCCIF Il GP, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PA Small Company Coinvestment Fund Il LP .... PASCCIF Il GP, LLC Ownership .100.000 ...|New York Life Insurance Company .
PASCCIF Carry Parent, LLC .. Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .
PASCCIF Carry, LLC .. |PASCCIF Carry Parent, LLC . . | Ownership.. .}.100.000 ...|New York Life Insurance Company .
PARAF Il GP LLC ... .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
Private Advisors Real Assets Fun . |PARAF 11 GP LLC 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 .
..}.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 .
..30.000 ....[New York Life Insurance Company .

.. |Private Advisors Real Assets Fund Il LP ... |Ownership..
.. | Apogem Capital LLC .... Ownership..
.. |PARAF 111 GP LLC .... . | Ownership..
.. | Apogem Capital LLC . . | Ownership..
.. |SAF GP LLC ... . | Ownership..
.. | Apogem Capital LLC .... Ownership..
.. |Washington Pike GP, LLC . Ownership..
. | Apogem Capital LLC .... Ownership..
. [New York Life Insurance Company . | Ownership..

PA Contract Resources, LLC ....
PARAF [ 11 GP LLC ..
PA Real Assets Fund II1, LP
SAF GP LLC wevviveeeieeeienn
Social Advancement Fund, LP
Washington Pike GP, LLC .
Washington Pike, LP .......
RidgeLake Partners GP, LLC ....
. I o RidgeLake Partners, LP (RLPLP) .

84-5053710 .| .... U I ... |RidgeLake Partners, LP (RLPLP) ....

E55555555555555858%8

RidgeLake Partners GP, LLC Ownership ..70.000 ....[New York Life Insurance Company .
RidgeLake Co-lInvestment Partners, LP
........................... 88-2116464 .. (RLPCOLP) ..DE.....]......NIA....... [RidgeLake Partners GP, LLC Ownership .100.000 ...|New York Life Insurance Company . e N0 e
.......................................... RLP Glacier Manager Investor LLC ..DE.....]......NIA....... |RidgeLake Partners, LP (RLPLP) .... Ownership ..72.000 ....|New York Life Insurance Company . N0
RidgeLake Co-Investment Partners,
......................................................................................................................................................... RLP Glacier Manager Investor LLC ........c...o. | DEceoi]eeee e NTALLcoo s | (RLPCOLP) e eeieeeeeeeen | OWNEISHIPL L 1281000 .| New York Life Insurance Company ........ |...NO.....f.ooo e
......................................................................................................................................................... RLP Glacier GP Investor LLC ...........ceeeeeeeee. | . DE...ot] oo  NIALLL.... [RidgeLake Partners, LP (RLPLP) ............... | Ownership.......cccoooiiiiiiiiiiiinnnnnnnnd .. 72,000 ... New York Life Insurance Company ........ |....NO...oo e oonn
RidgeLake Co-Investment Partners, LP
RLP Glacier GP Investor LLC e | DE] e NIA....... (RLPCOLP) Ownership ..28.000 ....|New York Life Insurance Company .

RLP Evergreen LLC .... RidgeLake Partners, LP (RLPLP) ....
RidgeLake Co-Investment Partners,
LDE] NIA....... (RLPCOLP)

LDE] NIA....... RidgeLake Partners, LP (RLPLP

Ownership ..72.000 ....|New York Life Insurance Company .

RLP Evergreen LLC Ownership ..28.000 ....|New York Life Insurance Company .

RLP Gemini LLC .... ) s Ownership .100.000 ...|New York Life Insurance Company .
RLP Navigator LLC ... LDE ] NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership .100.000 ...|New York Life Insurance Company .
RLP Sigma LLC . |RidgeLake Partners, LP (RLPLP) . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .

RLP Sunrise GP Investor LLC ..

LDE] NIA....... RidgeLake Partners, LP (RLPLP) ....
RidgeLake Co-Investment Partners, LP
......................................................................................................................................................... RLP Sunrise GP Investor LLC ........cooeeeeeeeeees | DELuuiu] s NIAL s [ (RLPCOLP) vevvvveeeieieeeeeeieeeeeeeeeeeeeeeeeeeeeee. | OWNETSAIP. i ) .. 16,660 ... New York Life Insurance Company ........ |....N0.....].ccee ..o..

Ownership ..83.330 ....|New York Life Insurance Company .
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......................................................................................................................................................... RLP Sunrise Manager Investor LLC ............... |..DE.....|......NIA....... [RidgeLake Partners, LP (RLPLP) ............... |Ownership........ccccooeevviriinnnnnnnnnnn} ..83.330 ....|New York Life Insurance Company ........ |....NO.....|eeeee oons
RidgeLake Co-Investment Partners, LP
.......... RLP Sunrise Manager Investor LLC .. DE.....]......NIA....... | (RLPCOLP) . | Ownership.. ..16.660 ....|New York Life Insurance Company ...
.......... RLP Triple GP Investor LLC ..DE.....]......NIA....... |RidgeLake Partners, LP (RLPLP) .. . [Ownership.. ..82.010 ....[New York Life Insurance Company ...
RidgeLake Co-Investment Partners, LP
.......... RLP Triple GP Investor LLC ... .| (RLPCOLP) Ownership.. .17.980 ....[New York Life Insurance Company .
.......... RLP Triple Manager Investor LLC .. RidgeLake Partners, LP (RLPLP) .. . [Ownership.. ..82.010 ....[New York Life Insurance Company ...
RidgeLake Co-Investment Partners, LP
.......... RLP Triple Manager Investor LLC ................ |..DE.....|......NIA....... [ (RLPCOLP) ... Ownership.. ..17.980 ....[New York Life Insurance Company ...
RidgeLake Co-
.......... RLP Fund Il GP LLC . (RLPCOLP) Ownership.. .. 0.000 .... [New York Life Insurance Company ...
.......... RLP Fund Il LP RLP Fund Il GP LLC .........ceeeeeeeeeeeeeennn.. | Ownership.. .. 0.000 .... [New York Life Insurance Company ...
.......... RLP Profit Share (PA), LLC ... EMplOYEES ...uuvvuvvureeeiniiiniiiinnnnnnnnnnnnnnnnnn. | OWnership.. ..49.000 ....[New York Life Insurance Company ...
.......... RLP Profit Share (PA), LLC ... New York Life Insurance Company .............. |Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... RLP Profit Share (0APC), LLC Apogem Capital LLC .................eeeeeennnn... | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... The Hedged Strategies Fund LLC . . |Ex-Employees (3 Non-Managing Memebers) Ownership.. .98.000 ....|New York Life Insurance Company
.......... The Hedged Strategies Fund LLC .... APOGEM evvvveeeiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeeeen. | Ounership.. ..2.000 .... [New York Life Insurance Company ...
New York Life Investment Management
.......... NYLCAP Holdings .ocoeeeeeeeeeeeeiiieieieeeeeeeeeeenn Holdings LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Jacob Ballas Capital India Private Limited . NYLCAP Holdings (Mauritius) ... Ownership.. ..23.300 ....[New York Life Insurance Company ...
.......... Industrial Assets Holdings Limited ............ NYLCAP Holdings (Mauritius) ... Ownership.. ..28.020 ....[New York Life Insurance Company ...
.......... JB Cerestra Investment Management LLP ........ NYLCAP Holdings (Mauritius) ... Ownership.. ..12.580 ....[New York Life Insurance Company ...
New York Life Investment Management
.......... NYLIM Service Company LLC .........cccoeceeeeeeees | DEueiit] e NIALLLL..L [Holdings LLC oooeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeee. [ Ownershipe...} . 100,000 ... | New York Life Insurance Company
New York Life Investment Management
......................................................................................................................................................... NYL Workforce GP LLC ........ccocouuuumemnennnnnnnn | DEeeiis] et NIALLLL..L [Holdings LLC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. [ Ownershipe...} . 100,000 ... | New York Life Insurance Company
New York Life Investment Management
.......... New York Life Investment Management LLC ......|..DE.....|......NIA....... [Holdings LLC .............ceeeeeeeeeeeeeeeeeeeeeoo.. [ Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NYLIM Fund I1 GP, LLC ... .. [New York Life Investment Management LLC ... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYLIM-TND, LLC . . [NYLIM Fund Il GP, LLC .. . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... . WFHG, GP LLC .... . [New York Life Investment Management LLC ... |Ownership.. .50.000 ....|New York Life Insurance Company
.......... 4643807 Workforce Housing Fund | - 2007, LP WFHG, GP LLC .....cceeveeeeeiieieieiieeeeeeeeeeeee.. | Ownership.. ..50.000 ....[New York Life Insurance Company ...
New York Life Investment Management
......................................................................................................................................................... IndexIQ Holdings LLC .......cccveeeeiiiiiinneeens [ DB et NTALLLLLL [Holdings LLC oo | OWnershipe ..} . 100000 .. [New York Life Insurance Company
New York Life Investment Management
.......... 02-0811751 .. | .............. [0001483922 .. IndexIQ LLC .. | W DB U NTALL L [Holdings LLC ..o | Ouner ship ..74.370 ....|New York Life Insurance Company
.......... ..| 02-0811751 .. 0001483922 .. Index|Q LLC «.oveeevieeeiiiiieeeeeeeiieeeeeeeenne | . DEaciit] oo  NTAL L. [ Index]Q Holdings Inc. .. Ownership.. ..25.630 ....[New York Life Insurance Company ...
.......... IndexIQ Trust .....ccoeeiiiiiiii | DB U NTALLLLLL [ Index]Q LLC ... 0.000 .... [New York Life Insurance Company ...
.......... Index|Q Advisors LLC ......ceevvvvuveeevennvinnees [ DBt et NTAL L [ IndeXTQ LLC v | OWNETSP. e} . 100000 ... [New York Life Insurance Company
New York Life Insurance and Annuity
.......... New York Life Investments Active ETF Trust . DE.....[......NIA....... | Corporation ...........ccceeurrrrrrrrrrrrrnnnnnnnnnnn | Ounership.. ..98.500 ....|New York Life Insurance Company ...
.......... NYLI CBRE Real Assets ETF .... .. DE... veeeee. | New York Life Investment Management LLC ... |Ownership.. .95.110 ....|New York Life Insurance Company
.......... NYLI MacKay Core Plus Bond ETF ... .. DE.....].....NIA....... [New York Life Investment Management LLC ... [Ownership.. ..94.540 ....[New York Life Insurance Company ...
NYLI MacKay California Muni Intermediate ETF
.......... New York Life Investment Management LLC ... |Ownership.. ..40.420 ....[New York Life Insurance Company ...
.......... NYLI MacKay ESG High Income ETF .. . . [New York Life Investment Management LLC ... |Ownership.. .94.860 ....|New York Life Insurance Company
.......... NYLI  Winslow Focused Large Cap Growth ETF . New York Life Investment Management LLC ... |Ownership.. ..90.860 ....|New York Life Insurance Company ...
.......... NYLI Winslow Large Cap Growth ETF .... New York Life Investment Management LLC ... |Ownership.. ..90.730 ....[New York Life Insurance Company ...
.......... NYL| MacKay Securitized Income ETF .... New York Life Investment Management LLC ... |Ownership.. ..82.750 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
......................................................................................................................................................... NYL| MacKay Securitized Income ETF ............ DE.....[.....NIA....... | Corporation ..........ccooeeuruuuuuuuuununnunnnnnnnn. |OWNEISNIP..ceiiiiiiiiiiiiiiieeeeeeeeeee.. .. 16,440 .| New York Life Insurance Company ........ [...NO.....[..... .....
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......................................... New York Life Investments ETF Trust ..DE.....]......NIA....... [New York Life Insurance Company .............. |Ownership.. ..10.200 ....[New York Life Insurance Company ... e N0
......................................... NYLI 500 International ETF . DE.....]......NIA....... [New York Life Investment Management LLC ... [Ownership.. ..53.620 ....[New York Life Insurance Company ... N0 e
New York Life Insurance and Annuity
......................................................................................................................................................... NYLI Clean Oceans ETF ..........coooeeeeeeeennenenns | DEiis] e NTALLcs [ Corporation e | Ownershipa..eeeen ) . 84,130 L. New York Life Insurance Company ........ |....NO....of . ooin
New York Life
......................................... NYLI Cleaner Transport ETF ... ..DE.....]...... NIA....... | Corporation . | Ownership.. ..84.560 ....|New York Life Insurance Company ... N0 e
New York Life
......................................................................................................................................................... NYLI  Engender Equality ETF ...........eeeeeeeennn |2 DEeeiis] e e NIALLLLos [ Corporation oo | Ownershipa..e e} . 72,810 ... New York Life Insurance Company ........ |....NO...oof o ooin
NYLI FTSE International Equity Currency
.......... Neutral ETF New York Life Investment Management LLC ... |Ownership.. ..13.230 ....[New York Life Insurance Company ...
.......... NYLI Global Equity R&D Leaders ETF . [New York Life Investment Management LLC ... |Ownership.. .85.220 ....|New York Life Insurance Company
.......... NYLI Healthy Hearts ETF New York Life Investment Management LLC ... |Ownership.. ..66.180 ....[New York Life Insurance Company ...
.......... NYLI CRBE NexGen Real Estate ETF ............... New York Life Investment Management LLC ... |Ownership.. ..56.520 ....|New York Life Insurance Company ...
.......... NYLI Candriam International Equity ETF ..... New York Life Investment Management LLC ... |Ownership.. ..84.190 ....[New York Life Insurance Company ...
.......... NYLI Candriam U.S. Mid Cap Equity ETF ........ New York Life Investment Management LLC ... |Ownership.. ..98.630 ....|New York Life Insurance Company ...
.......... NYLI Candriam U.S. Large Cap Equity ETF . . [New York Life Investment Management LLC ... |Ownership.. .69.290 ....|New York Life Insurance Company
.......... NYLI U.S. Large Cap R&D Leaders ETF ........... New York Life Investment Management LLC ... |Ownership.. ..76.060 ....|New York Life Insurance Company ...
New York Life Investment Management Holdings New York Life Investment Management
......................................................................................................................................................... International .......cccceeeviiiiiiiiiiiiii, Holdings LLC .......ccoouvvvvunnnnninennennnnnnnnnnn. | Ownership .100.000 ...|New York Life Insurance Company
New York Life Investment Management Holdings New York Life Investment Management
......................................... Il International Holdings International .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
New York Life Investment Managemen
.......... Candriam Group . Holdings Il International . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... KTA Holdco Candriam Luxembourg . [Ownership.. ..66.670 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... KTA Holdco Corporation ... Ownership.. ..33.330 ....[New York Life Insurance Company ...
.......... Kartesia Management SA .. KTA Holdco . | Ownership.. ..33.000 ....[New York Life Insurance Company ...
.......... Kartesia Italy Branch ..........ccccccouuuuunnnnnee Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Spain Branch ... . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Netherlands Branch . . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Germany Branch . . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia France . Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia UK Ltd. .....oovvvvevvenniiiiiiiiiiiiiiinnnns Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Belgium .... . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Credit FFS . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia GP 111 . Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
Kartesia Credit Opportunities I11 S.C.A.,
.......... SICAV-SIF oo | LUK ) e NTALLLL [Kar tesia GP O TTT e | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..coot] eeee i
Kartesia Credit Opportunities 11 S.C.A.,
.......... Kartesia Securities .......ooooeveeeeeeeeeeeeeeeeeens | LUK e NTALL [ SICAV-SIF Loiiiiiiiiiiiiiieeeeeeeeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO.coot] eeee e
Kartesia Credit Opportunities 11 S.C.A.,
.......... Kartesia |11 Topco S.a.r.|l. .| SICAVSIF ............ . | Ownership.. .100.000 ...|New York Life Insurance Company .
.......... Kartesia GP IV Kartesia Management SA ... Ownership.. .100.000 ...|New York Life Insurance Company ...
Kartesia Credit Opportunities
.......... SIF ... Kartesia GP IV Ownership.. .100.000 ...|New York Life Insurance Company ... N0
Kartesia Credit Opportunities IV SCS
.......... Kartesia Securities IV ....oooovvveeeveeeeeeeenennns | LUK st NTAL [ SICAV-SIF coeeeiiiiiiiieveeeeeveevveeveeeeeeeeeeeeen. | Onership .100.000 ...|New York Life Insurance Company ........ |....NO......] eeee nns
Kartesia Credit Opportunities IV SCS
.......... Kartesia IV Topco S.a.r.l. . |SICAV-SIF ............ Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Master GP Kartesia Management SA ... Ownership.. .100.000 ...[New York Life Insurance Company ...
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......................................................................................................................................................... Kartesia Credit Opportunities V Feeder SCS . |..LUX....]......NIA....... [Kartesia Master GP .................eeeeeeeeeeee. | OWNErShip...eeueiiiiiiiiiiiiinnnnnennnp. 100,000 ... |New York Life Insurance Company ........ |....NO.....].cee ooin
Kartesia Senior Opportunities | SCS, SICAV-
......................................................................................................................................................... RAIF eeeeiiiiieieiveeeeevnnvnvennnnnnnenssnnsnnneennnnens | LUK o NIALLLLLL [Kartesia Master GP ....ooooeeeeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeeeeeiiiiiiinnnnnennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].ceee ooin
Kartesia Senior Opportunities | SCS,
.......... KASS Unleveled S.a.r.1l. . .LUX... SICAV-RAIF Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... KSO | Topco S.a.r.l. .. ..LUX. . |KASS Unleveled S.a.r.1. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Credit Opportunities V SCS ..LUX. . |Kartesia Master GP . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Securities V S.a.r.l. ..ooooeeeeeeenn | LUK Kartesia Credit Opportunities V SCS ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Credit Opportunities VI Feeder SCS LUX... Kartesia Master GP .................cceeeennnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Credit Opportunities VI SCS ......... |..LUX. .. |Kartesia Master GP ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Securities VI SCS S.2.r.1. ..LUX. .. |Kartesia Credit Opportunities VI SCS .......|Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia VI Topco S.2.r.l. ...... ..LUX. . |Kartesia Credit Opportunities VI SCS . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... Flexam Invest Asset Management ... ..FRA... Kartesia Master GP .................ccceeeennnnnn. | Ounership.. ..51.000 ....[New York Life Insurance Company ...
.......... FIAM HLD SAS .FRA... Flexam Invest Asset Management .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Flexam Invest France Management SAS .. ..FRA. CFIAMHD SAS oo Ownership.. .100.000 ...|New York Life Insurance Company
.......... Flexam Tangible Asset Income Fund Il SLP .... |..FRA. . |Flexam Invest France Management SAS . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Flexam Invest Lux Management S.?.r.l1. ........ |..LUX... FIAMHD SAS ......eeeeeeeeeeeeeeeeeeeeeeeeeeeeee... | Ounership.. .100.000 ...|New York Life Insurance Company ...
Flexam Tangible Asset Income Fund S.C.A.,
.......... SICAV-RAIF oeeveiiiiviiiieeieieievieeeeeeeeeeeeeeeennns | LUK ) e NTAGLLLLL [ Flexam Invest Lux Management S.?.r.l1. ..... |Ownership .100.000 ...|New York Life Insurance Company
Flexam Tangible Asset Income Fund S.C.A.,
.......... Flexam Invest Operations S.2.r.1. .. SICAV-RAIF Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Luxco S.a.r.1. ...ccccunnnnee Candriam Group .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Luxembourg (CANLUX) .......ovvvvvvevnnnes Candriam Group Ownership.. ..96.000 ....[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 UK Establishment . . |Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Candriam Germany Branch .... Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam US Branch Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Spain Branch ... . | Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Candriam Nether lands Branch . . |Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Candriam MENA Branch ... . | Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Candriam Nordic Branch .. Candriam Luxemborug .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Monétaire SICAV .. Candriam Belgium ... Ownership.. ..2.390 .... |New York Life Insurance Company ...
.......... Candriam Monétaire SICAV .. |Candriam France . . | Ownership.. .1.890 .... |New York Life Insurance Company
.......... Candriam Monétaire SICAV .| Cordius CIG ... . | Ownership.. . 0.010 .... |New York Life Insurance Company
.......... Candriam Switzerland LLC . |Candriam Luxembourg .. . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... Candriam BP ..oeovvvveeieeiiieieeeeeeeeeeeeeeeeeeeeeeee | e Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Tristan Real Estate Fund (RAIF) .... Candriam GP .. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam GP PA .......c.eeeeeee .. |Candriam Luxemborug .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Candriam Private Assets . . |Candriam GP PA ..... .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... ATA Holdco Luxembourg S.?2.r.1 . | Candriam Luxembourg .. . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... I1ZNES SAS Candriam Luxemborug .. . [Ownership.. .. 2.000 .... [New York Life Insurance Company ...
.......... Belfius Investment Partners . Candriam Luxemborug .. . [Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... S.W.1.F.T. SCRL .. |Candriam Luxemborug .. . [Ownership.. ... |New York Life Insurance Company
.......... Cordius .. . |Candriam Luxembourg (CANLUX) . . | Ownership.. ..|New York Life Insurance Company
.......... Cordius .. . |Candriam Belgium ............... Ownership.. . [New York Life Insurance Company

.......... Cordius CIG .. Candriam Luxembourg (CANLUX) . Ownership.. Insurance Company ...
.......... Cordius CIG Candriam Belgium Ownership.. ..[New York Life Insurance Company ...
.......... Candriam Absolute Return .. Cordius CIG . | Ownership.. . |New York Life Insurance Company ...

..|New York Life
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New York Life Insurance and Annuity
.......... Candriam Bonds ......cceeeeeeeeeiiniiiiiinininineeenens [ o1 Corporation Ownership .. 0.090 .... |New York Life Insurance Company
.......... Candriam Bonds ......cceeevveveeeeeiiiiiiiineiieeeeenns | 1 Cordius CIG . | Ownership.. .. 0.020 .... [New York Life Insurance Company ...
.......... Candriam Bonds Capital Securities ......cccc....|.. Cordius CIG . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Bonds Credit Alpha .... . | Corporation . | Ownership.. .3.100 .... |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
...................................................................... .LUX... Cordius CIG ... . | Ownership.. .. 0.020 .... [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 High Yield . | Cordius CIG . | Ownership.. . [New York Life Insurance Company

Candriam Bonds Euro Long Term .. .
Candriam Bonds International ....................
Candriam Bonds Total Return ......................
Candriam Bonds US Corporate ...
Candriam Diversified Futures ...

Candriam Equities L ......
Candriam Equities L Australia
Candriam Equities L EMU

Candriam Equities L ESG Market Neutral Edge
Candriam Equities L ESG Market Neutral Edge
Candriam Equities L Europe
Candriam Equities L Europe Edge ..
Candriam Equities L Europe Optimum Quality
Candriam Equities L Global Income

Candriam Equities L Meta Globe .................. .

Candriam Equities L Risk Arbitrage
Opportunities
Candriam Equities L US Edge . .
Candriam Equities L World Edge ..................

Candriam Equities L World Edge ..................

Candriam Impact One ...
Candriam L ..o
Candriam L Dynamic Asset Allocation
Candriam L Multi-Asset Income & Growth .
Candriam L Multi-Asset Premia ...................
Candriam M
Candriam M Global Trading
Candriam M Impact Finance
Candriam M Multi Strategies
Candriam Money Market
Candriam Money Market Euro
Candriam Money Market Euro AAA
Candriam Money Market USD Sustainable ...

.. [Corporation
.| Cordius CIG

.. | Cordius CIG
.. [Cordius CIG
.| Cordius CIG

.. | Cordius CIG
.. [Cordius CIG
.| Cordius CIG

.. [Cordius CIG
.. | Cordius CIG
. | Cordius CIG

.| Cordius CIG

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

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

Cordius CIG ...

Cordius CIG ...
Cordius CIG ... .
Cordius ClG ..veveveeereeeiree e
New York Life Insurance and Annuity

Corporation ..oeeeeeeeeeeeeeeeeeeeeeeee e
New York Life Insurance and Annuity

Corporation ...

Cordius CIG ...
Cordius CIG ...

Cordius CIG ...
Candriam Money Market ..

Candriam Money Market ..

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

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

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

. | Ownership
. | Ownership ...

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

Ownership

Ownership

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

. |New York Life

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

Insurance Company
Insurance Company

Insurance Company ...

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

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company

Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company ...
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.......... Candriam Multi-Strategies ......cccccvvvvvvvnennns [ .. Candriam Belgium ... Ownership.. ..16.510 ....[New York Life Insurance Company ... vl N0
.......... Candriam Multi-Strategies ......cccccevveveeeeenncs [t Candriam France .... . | Ownership.. ..25.320 ....[New York Life Insurance Company ... N0 e
.......... Candriam Multi-Strategies ......cccccevvvvvvevennns [ .. Candriam Luxembourg .. . [Ownership.. ..58.140 ....[New York Life Insurance Company ... N0
.......... Candriam Multi-Strategies ......cccccovvevvvneenncs [t Cordius CIG . | Ownership.. .. 0.010 .... [New York Life Insurance Company ... N0 e
.......... Canrdriam Risk Arbitrage .........cccceevvvvvnnnnns Cordius CIG Ownership......coceeeeeeeeeeeeeeeeeeeeen}..20.810 ... New York Life Insurance Company ........ |....NO.....|.oees woeee
New York Life Insurance and Annuity
.......... Candriam Sustainable ...........ccceeeeeiieiiiis Corporation ... . | Ownership.. .... |New York Life Insurance Company ...
.......... Candriam Sustainable ........... .. |Cordius CIG . | Ownership.. ... |New York Life Insurance Company
.......... Candriam Sustainable Bond Global . | Cordius CIG . | Ownership.. .. [New York Life Insurance Company
.......... Candriam Sustainable Bond Global ... Cordius CIG . | Ownership.. . [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Sustainable Bond Impact ............... |..LUX....]......NIA....... [ Corporation .......ccccccereriiiiiiiiiiineneeeeeeee. | Ownership ..|New York Life Insurance Company
Candriam Sustainable Defensive Asset
.......... AlTocation ...oooeeeeeeeeeeeeiieeiieeeeeeeeeeeeeeee | LUK U NTALLLLLLL [ Cordius CIG ceeeicciiiiieiiieeeeeeeeeeeeeeeeeeee. | Ownership ... |New York Life Insurance Company
.......... Candriam Sustainable Equity Children ......... |..LUX....]......NIA....... [Cordius CIG .........eeeeverrriiererrereeeeeeeeneee.. | Ownership . [New York Life Insurance Company
Candriam Sustainable Equity Emerging Markets
.......... Ex-China ....ccoovviiiiiiiiiii Cordius CIG ..eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennn.. | Ouwnership .. [New York Life Insurance Company
.......... Candriam Sustainable Equity Water ............. Cordius CIG ... . | Ownership.. ..|New York Life Insurance Company ...
.......... Candriam Sustainable Equity Future Mobility .. |Cordius CIG . | Ownership.. .... |New York Life Insurance Company
.......... Candriam World Alternative ... .. |Cordius CIG . | 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 Short Term Bonds .. Cleome Index Ownership.. .. [New York Life Insurance Company ...
.......... Cleome Index World Equities .. . |Cleome Index . | Ownership.. .. [New York Life Insurance Company
.......... NYLIM GF e New York Life Insurance Corporation ........ |Ownership.. ..[New York Life Insurance Company ...
New York Life Investment Management
.......... NYLIM GF s [ e Holdings LLC .. Ownership.. ..[New York Life Insurance Company ...
.......... NYLIM GF ... . | Cordius CIG . | Ownership.. . [New York Life Insurance Company .
NYLIM GF AUSBIL Global Essentia New York Life Insurance an
......................................................................................................................................................... Infrastructure .....oooeeeeeeeeeeeeeee [ WLUK o NTAL L | Corporation s | OUNETSRIP e} LUB2.770 L[ New York Life Insurance Company
NYLIM GF AUSBIL Global Essential New York Life Investment Management
......................................... Infrastructure LUX.... Holdings LLC .......ccccoouuunniiinnnnnnnnnnnnnnnn. | Ownership.. ..27.740 ....[New York Life Insurance Company ...
NYLIM GF AUSBIL Global Essential
......................................................................................................................................................... Infrastructure .....oooeeeeeeeeeeeeeee [ WLUK o NTAL L | Cordius CHG s | OUNETSRP i 0,010 . [New York Life Insurance Company
New York Life Investment Management
.......... NYLIM GF AUSBIL Global Small Cap ............... Holdings LLC .. Ownership.. ..98.441 ....[New York Life Insurance Company ...
.......... NYLIM GF AUSBIL Global Small Cap ............... Cordius CIG ... Ownership.. .. 0.020 .... [New York Life Insurance Company ...
New York Life Investment Management
.......... NYLIM GF US High Yield Corporate Bonds ....... Holdings LLC .. Ownership.. ..27.700 ....[New York Life Insurance Company ...
.......... NYLIM GF US High Yield Corporate Bonds .. . | Cordius CIG . | Ownership.. .0.020 .... |New York Life Insurance Company
.......... Paricor Cordius CIG ... . | Ownership.. .. 0.070 .... [New York Life Insurance Company ...
.......... Paricor Patrimonium ... Cordius CIG ... . | Ownership.. .. 0.070 .... [New York Life Insurance Company ...
.......... Index|Q . Cordius CIG ... . | Ounership.. ..0.410 .... |New York Life Insurance Company ...
Index|Q Factors Sustainable Corporate Euro
.......... BONd coveeeeeeeieee Cordius CIG ... . | Ownership.. .. 0.440 .... [New York Life Insurance Company ...
.......... Index|Q Factors Sustainable Europe Equity ... .. .| Cordius CIG . | Ownership.. .0.530 .... [New York Life Insurance Company
.......... Index|Q Factors Sustainable Japan Equity .... Cordius CIG ... . | Ownership.. ..0.230 .... [New York Life Insurance Company ...
Index|Q Factors Sustainable Sovereign Euro
.......... Bond LLUX.... Cordius CIG Ownership.. .. 2.270 .... |New York Life Insurance Company ... N0
.......... CGH UK Acquisition Company Limited .... .. |..GBR.... Candriam Group Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... Tristan Equity Partners (GP) Limited ......... |..GBR.... CGH UK Acquisition Company Limited ......... [Ownership......cccccooovueeeennnnnneee.} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|..... ...
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.......... Tristan Equity Partners LP ..........ccceeeeeeee. | .GBR... Tristan Equity Partners (GP) Limited ....... |Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......... Tristan Equity Pool Partners (GP) Limited ... |..GBR.. CGH UK Acquisition Company Limited ......... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Tristan Capital Partners Holdings Limited ... |..GBR.. CGH UK Acquisition Company Limited ......... |Ownership.. ..80.000 ....[New York Life Insurance Company ... ..No
.......... EPISO 3 Co-Investment (GP) Limited ............ Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... EPISO 3 Co-Investments LP ........ccccevvvvvnnnnns EPISO 3 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... TIPS One Co-Investment GP Sarl .|Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... TIPS Co-Investment SCSp . TIPS One Co-Investment GP Sarl ............... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... TCP Incentive Partners (GP) Sarl ............... Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... TCP Incentive Partners SCSp .....ccceeveeveeeeeen [ o0 TCP Incentive Partners (GP) Sarl ............ |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... TCP Co-Investment GP Sarl ........ccccccuueennnee Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... TCP Co-Investment SCSp .| TCP Co-Investment GP Sarl| (Luxembourg) .... [Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... CCP 111 Co-Investment (GP) Limited .... TCP Co-Investment SCSp (Luxembourg) ........ |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... CCP 111 Co-Investment LP .. CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... CCP IV Co-Investment LP .... . CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... EPISO 3 Co-Investment LP ..........eevvvvvvvnnnnnns CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... EPISO 4 Co-investment LLP . .|CCP 111 Co-Investment (GP) Limited . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... EPISO 4 (GP) LLP .oeeeeeeiieiiieieiieieieeeeeeeeeee | e EPISO 4 Co-Investment LLP Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... EPISO 4 Incentive Partners LLP ... Tristan Capital Partners Holdings Limited |Ownership.. .. 4.700 .... [New York Life Insurance Company ... ... No.
.......... CCP 5 Co-Investment LLP ....... .. |Tristan Capital Partners Holdings Limited |Ownership.. ....|New York Life Insurance Company ... No...
.......... Tristan (Holdings) Limited ... ..|Tristan Capital Partners Holdings Limited |Ownership.. ..|New York Life Insurance Company ... No...
.......... EPISO 3 Feeder (GP) Limited . .|Tristan (Holdings) Limited .... Ownership.. ..|New York Life Insurance Company ... No...
.......... EPISO 3 Feeder LP EPISO 3 Feeder (GP) Limited ... .... | Ownership.. ..|New York Life Insurance Company ... ... No.
.......... Tristan Capital Limited Tristan Capital Partners Holdings Limited |Ownership.. ..|New York Life Insurance Company ... ... N0
.......... Tristan Capital Partners LLP ..|Tristan Capital Limited ........................ |Ownership.. ..|New York Life Insurance Company ... No...
.......... CCP 111 (GP) LLP .oeeeeeeeeeees .. |Tristan Capital Partners LLP . . | Ownership.. ....|New York Life Insurance Company ... No...
.......... CCP 111 Incentive Partners (GP) Limited .|Tristan Capital Partners LLP .... .... | Ownership.. ...|New York Life Insurance Company ... No...
.......... CCP 111 Incentive Partners LP ..........cccceuet CCP 111 Incentive Partners (GP) Limited ... |Ownership.. ..|New York Life Insurance Company ... ... N0
.......... Curzon Capital Partners IIl (GP) Limited .... Tristan Capital Partners LLP ................. |Ownership.. ..|New York Life Insurance Company ... ... No.
.......... CCP Il (GP) LLP .. |Curzon Capital Partners |1l (GP) Limited . |Ownership.. ..|New York Life Insurance Company ... No...
.......... Curzon Capital Partners III LP ... ..|CCP 111 (GP) LLP .. . | Ownership.. ..|New York Life Insurance Company ... No...
.......... Curzon Capital Partners IV GP Limited .|Tristan Capital Partners LLP . . | Ownership.. ..|New York Life Insurance Company ... No...
.......... CCP IV (GP) LLP Curzon Capital Partners IV GP Limited ..... |Ownership.. ....|New York Life Insurance Company ... ... No.
.......... Curzon Capital Partners IV LP Curzon Capital Partners IV GP Limited ..... |Ownership.. ..|New York Life Insurance Company ... ... N0
.......... Curzon Capital Partners IV S.a.r.l. . |Curzon Capital Partners IV LP ...... . | Ownership.. ..|New York Life Insurance Company ... No...
.......... CCP IV Bolt FinCo S.a.r.l. .. |Curzon Capital Partners IV S.a.r.| . | Ownership.. ..|New York Life Insurance Company ... No...
.......... CCP IV IREF 1 Holding Sarl . |Curzon Capital Partners IV LP Ownership.. ..|New York Life Insurance Company ... No...
.......... CCP IV IREF 1 CCP IV IREF 1 Holding Sarl Ownership.. ...|New York Life Insurance Company ... ... N0
.......... CCP IV Bolt 1 Sarl Curzon Capital Partners IV LP ... Ownership.. ..|New York Life Insurance Company ... ... No.
.......... Stratford City Offices Jersey Unit . ..|CCP IV Bolt 1 Sarl ............ Ownership.. ..|New York Life Insurance Company ... No...
.......... Stratford City Offices Jersey Unit . ..|CCP 1V Bolt 2 Sarl . | Ownership.. ..|New York Life Insurance Company ... No...
.......... Bolt Nominee 1 Limited ........... . |Stratford City Offices Jersey Unit .. | Ounership.. ..|New York Life Insurance Company ... No...
.......... Bolt Nominee 2 Limited ..........evvvveeevnnnnnnnne Stratford City Offices Jersey Unit .......... |Ownership.. ..|New York Life Insurance Company ... ... No.
.......... CCP IV Bolt 2 Sarl Curzon Capital Partners IV LP ... Ownership.. ...|New York Life Insurance Company ... ... N0
.......... CCP 1V Erneside Holding Sarl .. |Curzon Capital Partners IV LP Ownership.. ...|New York Life Insurance Company ... No...
.......... CCP IV France Investments Sarl . |Curzon Capital Partners IV LP . | Ownership.. ..|New York Life Insurance Company ... No...
.......... OPPCI CCP IV France Investments .|CCP IV France Investments Sarl . . | Ownership.. .|New York Life Insurance Company ... No...
...No
.. No.

SCI Escape Cordeliers

CCP_IV France Investments Sarl ...............

Ownership

New York Life

Insurance Company
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The Forum, Solent, Management Company Limited
............................................................ ..GBR.... CCP 1V Solent Sarl Ownership........eeeeeeeeieeeeeeeeeee.} . 100000 ... |New York Life Insurance Company
SBP Management Limited CCP IV Solent Sarl Ownership ..27.830 ....|New York Life Insurance Company .
CCP IV (GP) Sarl . |Curzon Capital Partners IV LP .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
CCP IV Kerin Luxembourg Sarl ..........ccceeee. | LUK Curzon Capital Partners IV LP .. Ownership .100.000 ...|New York Life Insurance Company .
CCP 1V SCSp CCP IV Kerin Luxembourg Sarl (PUX) ......... Ownership ..74.000 ....[New York Life Insurance Company .
Kerin Holding Sarl .. . |CCP IV Kerin Luxembourg Sarl (PUX) . .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
CCP IV K Holding Sarl ... Kerin Holding Sarl .......ccooeeiiiiiiniinin, Ownership .100.000 ...|New York Life Insurance Company .
Cardiff Gate RP Limited Sarl CCP IV K Holding Sarl Ownership .100.000 ...|New York Life Insurance Company .
Rotherham Foundry RP Limited Sarl .LUX... .|CCP IV K Holding Sarl .. . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
Warrington Riverside RP Limited Sarl ... LLUX....] CCP IV K Holding Sarl Ownership .100.000 ...|New York Life Insurance Company .
Birmingham Ravenside RP Limited Sarl .......... |..LUX....] CCP IV K Holding Sarl Ownership .100.000 ...|New York Life Insurance Company .
Walsall Bescot RP Limited Sarl . .|CCP IV K Holding Sarl .. . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
RW Sofas Limited Sarl CCP IV K Holding Sarl Ownership .100.000 ...|New York Life Insurance Company .
Milton Keynes RP Limited . CCP IV K Holding Sarl Ownership .100.000 ...|New York Life Insurance Company .
Bangor Springill RP Limited Sar | .LUX... ..|CCP IV K Holding Sarl ..... . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 3 Incentive Partners (GP) Limited . ..GBR... ..|Tristan Capital Partners LLP Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 3 Incentive Partners LP ... ..GBR... . |EPISO 3 Incentive Partners (GP) ... | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 3 (GP) LLP ..GBR... Tristan Capital Partners LLP ................. Ownership ..64.000 ....|New York Life Insurance Company .
European Property Investors Special
Opportunities 3 LP ..ocevvvvvevvieeriiiiiiiiiiieennns LGBR.... ... NIA....... EPISO 3 GP LLP .evvveeeeeiiieiiieieieeeeeias ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|New York Life Insurance Company
European Property Investors Special
EPISO 3 L.P. weeeeiiiiiiiiiiiiiiiii e LGBR.... ... NIA....... Opportunities 3 LP .... Ownership .100.000 ...|New York Life Insurance Company .
EPISO 3 Luxembourg Holding S.a.r.l. .....cccco. |..LUX....] e NIA....... EPISO 3 L.P. ............ Ownership .100.000 ...|New York Life Insurance Company .
EPISO 3 Wave Holding S.a.r.l. ... LUK NIA....... EPISO 3 Luxembourg Holding S.a.r.l. ........ |Ownership .100.000 ...|New York Life Insurance Company .
EPISO 4 (GP) Il Sarl NIA.......| Tristan Capital Partners LLP Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Student Housing SCSp POV O 1) SO RO NIA....... EPISO 4 GP |1 Sarl Ownership .100.000 ...|New York Life Insurance Company .
EPISO 4 (GP) LLP oooeeeeeiiiiiiis LGBR....]...... NIA....... Tristan Capital Partners LLP ................. OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|New York Life Insurance Company
European Property Investors Special
Opportunities 4 LP ....oovvveeeiiiiiiiiiiiiiiiiiinens LGBR....]...... NIA....... EPISO 4 GP LLP ..o OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|New York Life Insurance Company
European Property Investors Special
EPISO 4 Caeser Holding Sarl .. LGBR....]...... NIA....... Opportunities 4 LP Ownership .100.000 ...|New York Life Insurance Company .
Trophy Value Added Fund LATAL NIA....... EPISO 4 Caeser Holding Sarl . Ownership ..74.150 ....[New York Life Insurance Company .
European Property Investors Special
EPISO 4 Luxembourg Holding Sarl ................ LLUX Opportunities 4 LP ..cccovveveeeiiiiiiiiiieeeenes ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|New York Life Insurance Company
EP Office 1 Spzzo ... ..POL.... Powilse Power Station BV (NLD) .... Ownership .100.000 ...|New York Life Insurance Company .
EP Office 2 Spzzo ..POL.... . |Powilse Power Station BV (NLD) . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EP Retail Spzoo ..POL.... Powilse Power Station BV (NLD) .... Ownership .100.000 ...|New York Life Insurance Company .
EP Apartments Spzoo . . |..POL.... Powilse Power Station BV (NLD) .... Ownership .100.000 ...|New York Life Insurance Company .
EP Hotel Spzoo .|..POL.... . |Powilse Power Station BV (NLD) . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Twilight GP Limited ... |..GBR.... EPISO 4 Luxembourg Holding Sarl .. Ownership .100.000 ...|New York Life Insurance Company .
EPISO 4 Twilight LP woeeveeeiiiiiiiiiiiiiiiiiiieeees ..GBR.... EPISO 4 Twilight GP Limited .... Ownership .100.000 ...|New York Life Insurance Company .
Twilight Ireland PRS Properties Eclipse DAC |..IRL.... .|EPISO 4 Twilight LP . | Ownership.. ..}.100.000 ... [New York Life Insurance Company .
EPISO 4 West Holding Sarl ......ccoovvviiiiiiinnns LU EPISO 4 Luxembourg Holding Sarl .. .. | Ownership ..97.500 ....[New York Life Insurance Company .
EPISO 4 Antrim Sarl .| ..LUX EPISO 4 West Holding Sarl .... . | Ownership .100.000 ...|New York Life Insurance Company .
EPISO 4 Banbridge Sarl ......... | -LUX... .. |EPISO 4 West Holding Sarl .... . | Ownership.. .100.000 ...|New York Life Insurance Company .
EPISO 4 France Investments Sarl .LUX... . |EPISO 4 Luxembourg Holding Sarl Ownership.. 90.000 ....|New York Life Insurance Company .
OPPCI EPISO 4 France Investments .. . |..FRA.... .. |EPISO 4 France Investments Sarl .. Ownership.. 100.000 ...|New York Life Insurance Company .
SAS VDF . .FRA.... .. |OPPCI EPISO 4 France Investments . . | Ownership.. 100.000 ...|New York Life Insurance Company .
SCI VDF . .FRA.... . | SAS VOF ... Ownership.. 100.000 ...|New York Life Insurance Company .
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.......... EPISO 4 Switch Holding S.a.r.l. .eeeeveeeeenn. | LUK EPISO 4 Luxembourg Holding Sar| .............. |Ownership.. .100.000 ...|New York Life Insurance Company ... e N0
.......... E4 Switch Norway AS ......oooooiiiiiiiiiiiinnn | .NOR... EPISO 4 Switch Holding S.a.r.l. ............. |Ownership.. ..80.000 ....[New York Life Insurance Company ...
.......... EPISO 4 Pilgrim Holding S.a.r.l .. LLUX.... EPISO 4 Luxembourg Holding Sarl .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TP Property S.a.r.l. ..cceeeeennnee LUK EPISO 4 Pilgrim Holding S.a.r.l .............. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TB Property (Plymouth) Limited .................. | ..GBR.... TP Property S.a.r.l. .....ccccceeeeeeeeeeeeeee... | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... TB Property Developments (Plymouth) Limited |..GBR. .| TP Property S.a.r.l. ... Ownership.. 100.000 ... |New York Life Insurance Company
.......... EPISO 4 Lynx Holding S.a.r.l. ......ccceeeeenens | LUK EPISO 4 Luxembourg Holding Sarl .............. |Ownership.. ..97.600 ....|New York Life Insurance Company ...
.......... EPISO 4 Lynx S.a.r.l. .ccccounnnnee LUX.... EPISO 4 Lynx Holding S.a.r.l. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 4 Lynx Marketing S.a.r.l. .. ..LUX... EPISO 4 Lynx Holding S.a.r.l. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 5 Pool Partnership GP Limited .. Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 5 Pool Partnership SLP . |CCP 5 Pool Partnership GP Limited .. | Ounership.. 100.000 ...|New York Life Insurance Company
.......... CCP 5 GP LLP . Tristan Capital Partners LLP ................. |Ownership.. ..80.000 ....[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 ..ooeeeeeeeeiiiiiiiiieiie | LUK Curzon Capital Partners 5 Long-Life LP .... |Ownership.. .100.000 ...|New York Life Insurance Company ...
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... SICAV-SIF oo | OBRL) U NTALL [ CCP 5 (GP) Sarl oo | Ownershipa..eeeeeeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 1 Limited .......eeeveveeennn | oo Ndueeis ] eee e NTALLco [ STCAV=SIF o | Ownershipa..eeeeieeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oonn
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 2 Limited ........eeeeveeennn | oo Ndueeis ] ee e NTALLoos [ STCAV=SIF o | Ownership...eeeeeeeeee . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oonn
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 3 Limited ........eeeeveeennn | oo Ndueeis] eeee e NTALLcos [ STCAVSIF o | Ownership...eeeeieeeen . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 4 Limited ........eeeeveeennn | oo Ndueeis ] eee e NTALLco [ STCAVSIF o | Ownershipa..eeeeeeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof o ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 5 Limited .......eeveeveeennn | oo Ndueeis] et e NTALLcos [ STCAV=STF o | Ownershipa..eeeeieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oonn
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 6 Limited .........oeeweeeenn | oo Ndueeis ] eeee e NTALLoos [ STCAV=STF o | Ownershipa..eeeeeeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . ooin
Curzon Capital Partners 5 Long-Life SCA
......................................... CCP 5 Jersey Fragco 7 Limited .. W Nde] e NIAGLLLLL [ SICAVSSIF .. Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
Curzon Capita
......................................................................................................................................................... CCP 5 Jersey Fragco 8 Limited .........eeeveeennn | oo Ndueeis] et e NTALLoo [ STCAV=SIF o | Ownership...eeeeeeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO..ooof o ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 9 Limited ........eeeeveeeenn | oo Ndueeis ] eee e e NTALLco [ STCAV=SIF o | Ownership...eeeeeeeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oo o oonn
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 10 Limited .......cccceeoe | oo Ndueeis | eee e NTALcc s [ STCAV=STF e | Ownershipa..eeeeieeeee . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 11 Limited .......ccccoee | oo Ndueeis | ee e NTALLc [ STCAV-STF e | Ownershipa..eeeeeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
Curzon Capital Partners 5 Long-Life SCA
.......... CCP 5 Long-Life Luxembourg S.a.r.l. ........... SICAV=SIF ..oeeeiieiiieiieeeeeeeeeeeeeeeeeeeeeeeeee.. | Ownership .100.000 ...|New York Life Insurance Company
.......... CCOP 5 LL GP Sarl «oveeeeeeeeeeeeeeeeeeeeeeeeeeeeee, Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Curzon Capital Partners 5 Long Life SCSp . .|CCP 5 LL GP Sarl . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 5 Incentive Partners GP Limited ........ Tristan Capital Partners LLP . .... | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 5 Incentive Partners SLP ..............coe. [ .. EPISO 5 Incentive Partners GP Limited ..... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 5 (GP) Sarl Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 5 LP .....eevevvvcereeeernncinneeenns | LUK O NTALLL | EPISO B (GP) Sarl coeeeeeeviceeeeiiiieceeeennee. | Ounership .100.000 ...|New York Life Insurance Company ........ |....NO......|eeee nns
European Property Investors Special
.......... EPISO 5 Luxembourg Holding S.a.r.l. ........... |..LUX....]......NIA....... | Opportunities 5 LP ............cevvvvvvvvvnnnnnnn. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......|eeee nns
.......... EPISO 5 Portfolio GP S.a.r.l. .. LUX.... EPISO 5 Luxembourg Holding S.a.r.l. ........ |Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... EPIS0 5 Silver JV SCSp .LUX.... EPISO 5 Portfolio GP S.a.r.l. ................ |Ownership.. .100.000 ...[New York Life Insurance Company ... LNO e
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......................................................................................................................................................... Sterling Square Holdings S.a.r.l. ........ooee. | .LUX..ou) oo NTALLL.... [EPISO 5 Silver JV SCSP .oeeeeeeeeeeeeeeeeeeeee | OWNETShiP..ciiiiiiiiiiiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO......ee oonn
European Property Investors Special
......................................................................................................................................................... Opportunities 5 SCSp-SICAV-SIF ......oeevvevnne | LUK o NTALL | EPISO 5 (GP) Sarl coveeeieieieeeiiiiieeeeenes | OWNErShip...oeeeeiiieeeiiniiiieeeeeneen . 100,000 ... |New York Life Insurance Company ........ |...NO.....f.oee e
European Property Investors Special
.......... E6 France Investments FPS-SICAV .. Opportunities 5 SCSp-SICAV-SIF ............... | Ownership.. ..90.790 ....[New York Life Insurance Company ...

.......... EPIS0 5 Co-Investment SCSp .. |EPISO 5 (GP) Sarl .......... Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 (GP) S.a.r.l. ...... .|Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Co-Investment SCSp ... EPISO 6 (GP) LLP Ownership.. .100.000 ...|New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 6 SCSp SICAV-SIF .......ccoeeeee [ .. EPISO 6 (GP) LLP .....ceeeeeeeeeeeeeeeeeeeeeennn.. | Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
.......... EPISO 6 UK Investment Holdings Limited ....... |..GBR.... Opportunities 6 SCSp SICAV-SIF ............... | Ownership ..64.000 ....|New York Life Insurance Company
.......... EPISO 6 Pegasus Holding Limited .. EPISO 6 K Investment Holdings Limited .... |Ownership.. ..64.000 ....[New York Life Insurance Company ...
.......... Pegasus Affordable Housing LLP .... EPISO 6 Pegasus Holding Limited (UK) ....... |Ownership.. ..62.000 ....[New York Life Insurance Company ...
.......... Pegasus Affordable Limited ... Pegasus Affordable Housing LLP (LK) . . | Ownership.. ..62.000 ....[New York Life Insurance Company ...
.......... Zen Housing Limited . |Pegasus Affordable Limited (UK) . | Ownership.. .62.000 ....|New York Life Insurance Company

EPISO 6 K Investment Holdings Limited .... |Ownership..
EPISO 6 Waterfall Top Holdings Lmited ..... Ownership..

EPISO 6 Waterfall Top Holdings Lmited ...
Waterfall HoldCo Limited ...

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

.......... Waterfall PropCo Limited .. |Waterfall HoldCo Limited . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... EPISO 6 Phoenix JV LLP .. .. |EPISO 6 K Portfolio GP Limited .. | Ounership ... .50.000 ....|New York Life Insurance Company
.......... Phoenix Core Holdco Limited . |EPISO 6 Phoenix JV LLP (LK) ... . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Phoenix Core Propco Limited . Phoenix Core Holdco Limited ... .... | Ownership ..100.000 ... |New York Life Insurance Company ...
Phoenix Core Propco Limited (UK) - GP
......................................................................................................................................................... Cody TP Management Company Limited ............ | ... e NIALLLL.LL [Guarantor ... | Ownership ..100.000 ... |New York Life Insurance Company
European Property Investors Special
.......... EPISO 6 Luxembourg Holding S.a.r.l. ........... Opportunities 6 SCSp .........ceevvvveeveennnnnn. | Ownership .100.000 ...|New York Life Insurance Company
.......... Phoenix Development Holding S.a.r.l. .......... EPISO 6 Luxembourg Holding S.a.r.l. . Ownership ...99.000 ....|New York Life Insurance Company ...
.......... Phoenix Development Holding S.a.r.l. .......... Third Party Ownership .. 1.000 .... [New York Life Insurance Company ...
Phoenix Development Holding S.a.r.l. (LUX)
.......... Phoenix DevCo S.a.r.l. ..... .... | Ownership ... ..100.000 ... |New York Life Insurance Company ...
.......... EPISO 6 Spectre JV Sarl .... EPISO 6 Luxembourg Holding Sarl .............. |Ownership ..}.100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Spectre 1 Holding S.a.r.1. . EPISO 6 Spectre JV Sarl ..........cccceeveeeeen. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Spectre 2 Holding S.a.r.| .. |EPISO 6 Spectre JV Sarl .. Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Spectre 3 Holding S.a.r.| .. |EPISO 6 Spectre JV Sarl .. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Curado Holding S.a.r.1l. . |EPISO 6 Luxembourg Holding Sarl .. | Ounership.. 100.000 ...|New York Life Insurance Company
.......... Claybrook, S.L. .....euuueunnininnnnnnee EPISO 6 Curado Holding S.a.r.l. .............. | Ownership.. ..90.000 ....[New York Life Insurance Company ...
.......... Barnfield Spain, S.L. ..cevvvveenns EPISO 6 Curado Holding S.a.r.l. .............. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Macbeth 2 Holding S.a.r.1 .. |EPISO 6 Luxembourg Holding Sarl ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Macbeth 4 SRL .............. .. |EPISO 6 Macbeth 2 Holding S.a.r.!I. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Montague 1 Sarl ... . |EPISO 6 Romeo 2 Holding Sarl .... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Moomin Holding Sarl . EPISO 6 Luxembourg Holding Sarl ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Siem Holding Sarl .......ccooevveeeeeeenen [0 EPISO 6 Luxembourg Holding Sarl ... Ownership.. ..85.000 ....[New York Life Insurance Company ...
.......... EPISO 6 Siem Sarl . |EPISO 6 Siem Holding Sar| . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... EPISO 6 Emerald Holdings S.a.r.l. .........c.o.. | .. EPISO 6 Luxembourg Holding Sarl ... Ownership.. ..96.000 ....[New York Life Insurance Company ...
.......... BCRE Leipzig Wohnen Nord B.V. .. EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... BCRE Leipzig lWohnen Ost B.V. ... EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... BCRE Leipzig West Ost B.V. ...... EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TAG Leipzig-Immobilien GmbH . . |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .100.000 ...|New York Life Insurance Company

EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
Hella Acquico GP S.a.r.l. .vvevivenennnns OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ...[New York Life Insurance Company

Hella Acquico GP S.a.r.l. ..ccccverrrvnnnnnnnnns
Hella Acquico SOSP ooeeereeeiiiiiiiiiiiiiiieeeeees




8¢’¢tl

STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE Y

PART 1A - DETAILS 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) *
.......... Hella Holding S.a.r.l. ccooooviiiiiiiiiiiiicenn | LUK EPISO 6 Luxembourg Holding S.a.r.l. . . | Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......... H Main Holding S.a.r.l. ..o | LUK Hella Holding S.a.r.l. ..ccccvvennnnnee . [Ownership.. ..96.000 ....[New York Life Insurance Company ... ... No.
.......... HMain 1 S.a.r.l. e | LUK H Main Holding S.a.r.l. .............ccunnnnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... H Main 2 S.a.r.1 LUX.... H Main Holding S.a.r.l. ................cccc.. | Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... H Main 3 S.a.r.| LLUX.... H Main Holding S.a.r.l. Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... H Main 4 S.a.r.l. ..LUX. . |H Main Holding S.a.r.1l. .. . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... H Main 5 S.a.r.l. LLUX.... H Main Holding S.a.r.l. Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... H Main 6 S.a.r.1| LUX.... H Main Holding S.a.r.l. ...............ccccc.. | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... H Main 7 S.a.r.l. ... ..LUX... H Main Holding S.a.r.l. .............cccunnnnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... EPISO 6 Panther Co-Investment SCSp . LN EPISO 6 Luxembourg Holding Sarl Ownership.. ..92.150 ....[New York Life Insurance Company ... ..No
.......... EPISO 6 Panther GP Limited ... LN . |EPISO 6 Luxembourg Holding Sarl .. | Ounership.. .90.000 ....|New York Life Insurance Company .. NO...
.......... EPISO 6 Panther JV SLP LN EPISO 6 Panther GP Limited .................... |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... EPISO 6 Panther Hodco Limited LN EPISO 6 Panther JV SLP ............ccevvveeeen. | Ounership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... EPISO 6 Panther Property Limited LN EPISO 6 Panther Hodco Limited ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag St. Andrew Hotel Limited .. ..GBR... EPISO 6 Panther Property Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... Raag Hotels Limited LN . |EPISO 6 Panther Property Limited Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... QMK Pub Westminster Limited . ..GBR... Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... RAAG OBS Limited .... L NJ... Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... QMK OBS Limited ... .. |RAAG 0BS Limited ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Dublin Limited .. |Raag Hotels Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Dublin Limited ..... . |Raag Dublin Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Kensington Holdings Limited . N Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag Kesington Hotel Limited ........coeeeeeeens | NJLLL Raag Kensington Holdings Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... QMK Kensington Limited ........... ..GBR. .. |Raag Kesington Hotel Limited .. . | Ownership.. .100.000 ... |New York Life Insurance Company ... No...
.......... Raag Westminster Holdings Limited LN .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag lWestminster Hotel Limited LN . |Raag Westminster Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Westminster Limited LN Raag Westminster Hotel Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Raag Liverpool Street Holdings Limited .. LN Raag Hotels Limited ................ccceeeeeeeee. | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag Liverpool Street Hotel Limited ... LN .. |Raag Liverpool Street Holdings Limited Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Liverpool Street Limited ... ..GBR. .. |Raag Liverpool Street Hotel Limited . Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Ragg Kings Cross Holdings Limited LN . |Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Kings Cross Hotel Limited ... e | N Ragg Kings Cross Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... QMK KX Limited ..oveeeeerrnieeeeeniiiieeeeeeieeee | .GBRLLL Raag Kings Cross Hotel Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Raag Paddintgon Holdings Limited . LN .. |Raag Hotels Limited .............. . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Paddington Hotel Limited LN .. |Raag Paddintgon Holdings Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Paddington Limited ........ ..GBR. . |Raag Paddington Hotel Limited .| Ounership.. .100.000 ... |New York Life Insurance Company ... No...
.......... Raag Canary Wharf Limited ...........ccevvvvvnnnnnn | N Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... QMK Canary Wharf Limited ..........cccceeeennnnes | .GBR... Raag Canary Wharf Holdings Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag Shoreditch Limited . LN .. |Raag Hotels Limited ........ . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Shoreditch Limited .. ..GBR. .. |Raag Shoreditch Limited .| Ounership.. .100.000 ... |New York Life Insurance Company ... No...
.......... Raag Aberdeen ............ LN . |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Management Limited .. ... |..GBR... Raag Hotels Limited .. Ownership.. .100.000 ... |New York Life Insurance Company ... ... No.
.......... Raag P2 Limited .......ccevvvvvevvveveennnnenenennnnns | Nduis Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... TIPS One Incentive Partners GP Limited . L NJ... ..|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Incentive Partners SLP ..... LN .. | TIPS One Incentive Partners GP Limited .... |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One GP Sarl ..cceeeeeeeeeeeeieeeens ..LUX. .|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Tristan Income Plus Strategy One SCSp ........ |..LUX... TIPS One GP Sarl .... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... TIPS One Alpha Holdings Sarl .................... |..LUX... Tristan Income Plus Strategy One SCSp ..... |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... TIPS One Alpha PV | Sarl ......ccceeeeeeeeeeee | LUK TIPS One Alpha Holdings Sarl .................. | Ownership.. .100.000 ...[New York Life Insurance Company ... .. N0
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1 2 3 4 13 14 15 16
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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-
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Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
TIPS One Co-Investment GP Sarl . Tristan Capital Partners LLP Ownership .100.000 ...|New York Life Insurance Company . .
TIPS One Co-Investment SCSp .. .. | TIPS One Co-Investment GP Sarl . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
CCP IV (GP) LLP .|Tristan Capital Partners LLP ... Ownership.. ..50.000 ....|New York Life Insurance Company

3663273

Curzon Capital Partners IV (GP) Limited
CCP 5 GP LLP ....
CCP 5 Pool Partnership GP Limited .
CCP 5 Pool Partnership SLP .
Tristan Capital Partners Asset Management
Limited

TCP SPAIN, SL

TCP France ....

TCP NL BV
TCP Poland Spolka z ograniczona
odpowiedzialnoscia
TCP Co-Investment (GP) S.a.r.l. ...
TCP Co-Investment SCSp
German Property Performance Partners
Investors Feeder Verwaltungs GmbH .
EPISO 4 (GP) S.a.r.l. ...
EP1S0 4 SCSp
EPISO 4 (GP) 11 S.a.r.l. ...
EPISO 4 Student Housing SCSp ....

Ausbil Investment Management Limited
Ausbil Australia Pty. Ltd. ..........
Ausbil Asset Management Pty. Ltd

Ausbil Global Infrastructure Pty. Limited ... [..

Ausbil Investment Management Limited Employee
Share Trust

Ausbil Global SmallCap Fund

Ausbil Long Short Focus Fund

NYLIFE Distributors LLC .
Huntsville NYL LLC
REEP-IND Forest Park NJ LLC
FP Building 4 LLC

FP Building 1-2-3 LLC ....
FP Building 17, LLC ....
FP Building 20, LLC .
FP Mantua Grove LLC .
FP Lot 1.01 LLC ...
REEP-IND NJ LLC
NJIND JV LLC ...
NJIND Hook Road LLC .
NJIND Bay Avenue LLC ...

NJIND Bay Avenue Urban Renewal LLC ..

LGBR....) ... NIA.......
ESP.L NIA.......
LGBR....) .. NIA.......
LGBR....) .. NIA.......
WPOL.LL NIA.......
LUK NIA.......
LUK NIA.......

JR1V R NIA.......
JR1V R NIA.......
JR1V R NIA.......

..|Tristan Capital Partners LLP ...
..|Tristan Capital Partners LLP
.|Tristan Capital Partners LLP ...

..|TCP Incentive Partners (GP) S.a.r.l.
..|Tristan Capital Partners LLP
.. |EPISO 4 (GP) S.a.r.l. .........
.|Tristan Capital Partners LLP

. |Ausbil Investment Management Limited ..

. |REEP-IND Forest Park NJ LLC .

.. | REEP-IND Forest Park NJ LLC .
.. |REEP-IND Forest Park NJ LLC .
.. | REEP-IND Forest Park NJ LLC .
.. [NYLife Real Estate Holdings, LLC .
.. | REEP-IND NJ LLC
.. [NJIND OV LLC ...
. NJIND JV LLC ...

CCP 5 Pool Partnership GP Limited ..

Tristan Capital Partners LLP
Tristan Capital Partners Asset Management
Limited
Tristan Capital Partners Asset Management
Limited ....
Tristan Capital Partners Asse
Limited
Tristan Capital Partners Asset Management
Limited
Tristan Capital Partners LLP
TCP Co-Investment (GP) S.a.r.l. ....ccces

Tristan (Holdings) Limited
New York Life Investment Management
Holdings Il International
Ausbil Investment Management Limited

Ausbil Investment Management Limited .......
Ausbil Investment Management Limited
New York Life Insurance and Annuity

Corporation
New York Life Insurance and Annuity
Corporation
New York Life Investment Management
Holdings LLC
NYLife Real Estate Holdings, LLC ....
NYLife Real Estate Holdings, LLC ....

REEP-IND Forest Park NJ LLC .
REEP-IND Forest Park NJ LLC .

NJIND JV LLC ...

Ownership..
Ownership..
Ownership..

Ownership
Ownership
Ownership
Ownership
Ownership

Ownership
Ownership
Ownership

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

Ownership

Ownership
Ownership

. | Ownership..

Ownership
Ownership
Ownership

Ownership

. | Ownership

Ownership
Ownership

. | Ownership..

Ownership
Ownership

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

.100.000 ...
..64.500 ...
.100.000 ...
.100.000 ...

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

..4.100.000 ...
..4.100.000 ...
..4.100.000 ...
..4.100.000 ...

.100.000 ...

..81.460 ....
.100.000 ...
..4.100.000 ...

..55.000 ...

.100.000 ...

..25.830 ...

.100.000 ...
.100.000 ...
.100.000 ...
.4.100.000 ...

.100.000 ...
.100.000 ...
..}.100.000 ...
.4.100.000 ...
..}.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

26.910 ...

New York Life Insurance Company

New York Life Insurance Company
New York Life
New York Life Insurance Company

New York Life
New York Life
New York Life

Insurance Company

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

New York Life Insurance Company

New York Life Insurance Company

New York Life Insurance Company

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

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

Insurance Company .

Insurance Company .
Insurance Company .

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

Insurance Company .
Insurance Company .
Insurance Company .

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

g8

gs858
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STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
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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) *
................................ NJIND Corbin Street LLC NJIND JV LLC . | Ownership .100.000 ...|New York Life Insurance Company . ....No
..| 46-2951535 .. REEP-MF Cumber land TN LLC .. .. [NYLife Real Estate Holdings, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
.. 20-1807159 .. Cumber land Apartments, LLC .. | REEP-MF Cumber land TN LLC .......... . | Ownership.. .100.000 ...|New York Life Insurance Company . ....N0..
REEP-MF Marina Landing WA LLC .. [NYLife Real Estate Holdings, LLC . . | Ownership.. ..|New York Life Insurance Company . ....N0..
REEP-SP Marina Landing LLC .. | REEP-MF Marina Landing WA LLC .. . | Ownership.. ..[New York Life Insurance Company . ....N0..
REEP-MF Woodridge IL LLC .. [NYLife Real Estate Holdings, LLC . Ownership.. ..|New York Life Insurance Company . ....N0..
REEP-RTL SASI GA LLC ..... .. [NYLife Real Estate Holdings, LLC . Ownership.. ...|New York Life Insurance Company . ....N0..
REEP-RTL Bradford PA LLC .. [NYLife Real Estate Holdings, LLC . Ownership.. ...|New York Life Insurance Company . ....N0..
REEP-RTL CTC NY LLC .... .. [NYLife Real Estate Holdings, LLC . . | Ownership.. ..|New York Life Insurance Company . ....N0..
5005 LBJ Tower LLC ..... .. |REEP-RTL CTC NY LLC ....ceeeeeeeennns . | Ownership.. ..[New York Life Insurance Company . ....N0..
. REEP-OFC/RTL MARKET ROSS TX LLC .. [NYLife Real Estate Holdings, LLC . Ownership.. ..|New York Life Insurance Company . ....N0..
..|37-1842612 .. MARKET ROSS TX JV LLC ....eeennee .. | REEP-OFC/RTL MARKET ROSS TX LLC Ounership.. ..|New York Life Insurance Company . ... N0..
..|61-1808552 .. MARKET ROSS TX GARAGE OWNER LC . .. |MARKET ROSS TX JV LLC ...... . | Ownership.. ...[New York Life Insurance Company . ... N0..
..| 36-4852864 .. MARKET ROSS TX OFFICE OWNER LLC ... .. |MARKET ROSS TX JV LLC ... . | Ownership.. ...[New York Life Insurance Company . ... N0..
..[32-0511592 .. MARKET ROSS TX RETAIL OWNER LLC . . |MARKET ROSS TX JV LLC ... . | Ownership.. ..|New York Life Insurance Company . ... N0..
REEP-OFC Mallory TN LLC .....evvveeniiiiiiininnnee NYLife Real Estate Holdings, LLC .... Ownership ..|New York Life Insurance Company . ....No
3665 Mallory JV LLC REEP-OFC Mallory TN LLC .....evvvvvvviviiinnnns Ownership ..[New York Life Insurance Company . ....No
REEP-OFC Water Ridge NC LLC . [NYLife Real Estate Holdings, Ownership.. ..|New York Life Insurance Company . ... No..
REEP-OFC 2300 EMPIRE LLC NYLife Real Estate Holdings, LLC .... Ownership ...|New York Life Insurance Company . ... N0
REEP-MF Wynnewood PA LLC ... NYLife Real Estate Holdings, LLC .... Ownership ...|New York Life Insurance Company . ... No.
Wynnewood JV LLC . | REEP-MF Wynnewood PA LLC . | Ownership.. ..|New York Life Insurance Company . .. No..
REEP-MU Fayetteville NC LLC .. NYLife Real Estate Holdings, Ownership ..|New York Life Insurance Company . ..No
501 Fayetteville JV LLC REEP-MU Fayetteville NC LLC . Ownership ..[New York Life Insurance Company . ..No
501 Fayetteville Owner LLC . .|501 Fayetteville JV LLC Ownership.. ..|New York Life Insurance Company . .. No..
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 . ...No
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 Ounership ..|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 .. Ounership ..|New York Life Insurance Company . ..No.
87-2917401 .. REEP-LP BELLEVUE STATION JV LLC REEP-MF BELLEVUE STATION WA LLC Ounership ..|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 Ounership ....|New York Life Insurance Company . ...No
REEP-MF WILDHORSE RANCH TX LLC .... NYLife Real Estate Holdings LLC .. . | Ownership ...|New York Life Insurance Company . ... No.
REEP-1IP WILDHORSE RANCH JV LLC . . | REEP-MF WILDHORSE RANCH TX LLC ... . | Ownership.. ..|New York Life Insurance Company . ..NO..
REEP-IND ROMULUS MI LLC New York Life Real Estate Holdings .. . | Ownership ..|New York Life Insurance Company . ..No
REEP-NPD ROMULUS JV LLC REEP-IND ROMULUS MI LLC Ownership ..[New York Life Insurance Company . ..No
REEP-MF SOUTH MAIN TX LLC . [New York Life Real Estate Holdings .. . | Ownership.. ..|New York Life Insurance Company . .. No..
REEP-AO SOUTH MAIN JV LLC REEP-MF SOUTH MAIN TX LLC .. | Ounership ....|New York Life Insurance Company . N0
REEP-AQ SOUTH MAIN OWNER LLC .....eeevvvveeneen REEP-AO SOUTH MAIN JV LLC ...oeoveveeirieens Ounership .|New York Life Insurance Company ........ N0 e

Asterisk

Explanation
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STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

.| 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. .....eoiiiiiiiiiiiiii e eee s sbee e e

.| Energy Contracts and Aircraft Loans Investments - with 100% of the investments coming from the Company and |ts wholly owned affiliate New Yor ife 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.
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 MARCH 31, 2025 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? .............cccccoveveennn 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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas 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? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen 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? ..........ccoiiiii 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? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

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. ............ccociiiiiiiiii e N/A

Explanation:

Bar Code:

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

0

o
—

0 1
0 1
0 1
0 1
0 1
0 1

o o
I — E—
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OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Administrative and other fees due and unpaid ...........cccccooeeiiieicicicicccs Joeeieiciiee 2,587,527 | e 2,587,527 |covoeiee 2,655,580
2505.  Amount due for undelivered SECUrities ... | 437,264 | 437,262 | 2 e 5
2597. Summary of remaining write-ins for Line 25 from overflow page 3,024,791 437,262 2,587,529 2,655,585
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, 0ther PAYANTE .ottt ettt ettt et a ettt et ettt s eanan et et et et et et et erenn s eneseeeteterennannesannsnaas |eenrenenererens 4,298,992 |................. 10,099,450
2505, Deferred gains [iability .ottt n e nenen [ereneeeneenenenas 2,580,516 |.ooveveverene 2,701,646
2597. Summary of remaining write-ins for Line 25 from overflow page 6,879,508 12,801,096
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. MiSCEITANEOUS TNCOME ... e e e eee e e e eee e eeeeeeeee |oeeee e (7,077) e 830,417 | 4,739,003
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (7,077) 830,417 4,739,003
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STATEMENT AS OF MARCH 31, 2025 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 (LiNE 10, PHIOT YEAI) .........ccurvvruiuereiiiieeesiteseisssssssesesesessssssssesessssssssesesesssssssesesessssssnsssesasans | seeesssssees 1,247,749,293

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 27,755,081

Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.ovivurueueriiesesesesesisssese st sssesese s ssssssesesesssssssseaese s s s ssses e s et sssess s s et bbb s s seses et s s nseses et s sansnsesesesans ebesssstasees (490,813,880)
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana 163,837,102

Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 173,410,705

AATIOTHZATION ...ttt ees | Seesees s (503,238)

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 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 774,613,654
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 774,613,654

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHIOF YEAT).......c.c.c.oveweceueeeeeeeeeeeaeeesesesessaesesesesesssssesesesesssssesesesesssassssssesasssssssssssnas <eesesesassssssesasasa (45,676)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............covrueueveieieeceeeeeeeeeseeaes ceeseeeeeeessessseseenes 96,700
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,

3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............cccccoeeieveieices ceeerererereseeieeeees 173,065

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 ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoeeivieieee ceerenererereseeneeeeas 173,065
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccvcvevevevieeieeeieiereresesieinenes eeeeeesesesseseeens (563,418)
3.25 SSAP NO. 108 @QJUSIMENTS .........vvvvrieieieeeeeieeetet ettt bessas s ees <eesesese e sesessesebesen et et aeans eaesssseseseseseennas 736,483 ... 736,483
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cceueveveeeeeeeeeeeeeeeeeeeeeeeteseseseaeaesesesessaesesesesessssssssesesasssssssessasananas <eesasssssssssesassas 51,024
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR
Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ........c.ovovurueueieeeeeeeceeteteeeeeesctete et eeesscaetesesesenscasaesesesessssesesesesessssssesesasessssesesasasssssesesesassnes Sssssesesesassssssseen 51,024
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STATEMENT AS OF MARCH 31, 2025 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
06739GC*8 .... CD SWAP Replication ... 25,000,000 |... .. 47,917,047 |...........26,602,691 |10/21/2023 ..... 12/20/2028 ..... CD SWAP ... . 153,585 |.. ....483,550 |912810-SS-8 . | TREASURY BOND ... A ... 47,764,363 ...26,119,141
12607@xa3 .... CD SWAP Replication ... 50,000,000 |... ..49,320,608 |...........26,858,491 |05/20/2022 ..... 06/20/2027 ..... CD SWAP ... . ....739,350 |912810-SS-8 . | TREASURY BOND .... A ...49,252, 184 ...26,119,141
12607@xa3 .... CD SWAP Replication ... ..28,757,227 |........... 15,001,790 [ coooeeiiiiiiiiiins | i CD SWAP ... .. 912810-8S-8 . | TREASURY BOND ... A ...28,757,221 ...15,001,790
12607@VB3 . CD SWAP Replication ..50,000,000 50,055,128 26,858,491 (03/24/2022 06/20/2027 CD SWAP . .299,314 .739,350 |912810-SS-8 . | TREASURY BOND . A 49,755,814 |.. 26,119,141
12607@VB3 . CD SWAP Replication 10,207,331 . 5,367,496 CD SWAP . 912810-8S-8 . | TREASURY BOND . A 10,207,331 |.. .5,367,49%
12607VB3 . CD SWAP Replication 24,359,909 13,059,570 CD SWAP . 912810-8S-8 . | TREASURY BOND . A 24,359,909 |.. 13,059,570
12607@VB3 ... CD SWAP Replication ... B ..49,670,966 |...........26,119,141 [ ... ... [CD SWAP .... U . |912810-SS-8 . | TREASURY BOND ... A ...49,670,966 ...26,119,141
126076NUO . CD SWAP Replication ... 50,000,000 |... ..55,960,041 |........... 26,446,979 |12/07/2021 ..... 12/20/2026 ..... CD SWAP ... ....364,278 |.. ....612,700 |912803-FT-5 . | TREASURY STRIP (PRIN) A ...55,605,763 ...25,834,279
CDX1 .. CD SWAP Replication ..50,000,000 56,817,465 56,764,828 |03/28/2025 06/20/2030 ..... CD SWAP . .953,788 .901,150 |912803-FT-5 . | TREASURY STRIP (PRIN) A 55,863,678 |.. 55,863,678
CDX4 .. CD SWAP Replication 1. ..54,000,000 7,061,574 . 7,061,177 |03/31/2025 06/20/2030 CD SWAP . .973,639 .973,242 |912810-SP-4 . | TREASURY BOND ... A .6,087,935 |.. .6,087,935
CDX4 .. CD SWAP Replication 1. 3,191,798 .3,191,798 CD SWAP . 912810-8S-8 . | TREASURY BOND . A .3,191,798 |.. .3,191,798
CDX4 .. CD SWAP Replication 1. 3,152,620 . 3,152,620 CD SWAP . 912810-8S-8 . | TREASURY BOND . A .3,152,620 |.. . 3,152,620
CDX4 .. CD SWAP Replication 1. 8,452,315 . 8,452,315 CD SWAP . 912810-TB-4 . | TREASURY BOND . A . 8,452,315 |.. . 8,452,315
CDX4 .. CD SWAP Replication 1. 24,365,014 24,365,014 CD SWAP . 912810-8S-8 . | TREASURY BOND . A 24,365,014 |.. 24,365,014
CDX4 CD SWAP Replication ... 1. ...9,868,224 |............9,868,224 | ... ... [CD SWAP .... . |912810-SS-8 . | TREASURY BOND ... A ....9,868,224 ....9,868,224
CDX2 CD SWAP Replication ... 1. .... 1,311,800 |03/28/2025 06/20/2035 ..... CD SWAP ... ..(20,574)]912810-SS-8 . | TREASURY BOND ... A ... 1,332,374 ... 1,332,374
CDX2 .. CD SWAP Replication 1. .1,012,462 CD SWAP . 912810-8S-8 . | TREASURY BOND . A 1,012,462 |.. .1,012,462
CDX2 .. CD SWAP Replication 1. .914,371 CD SWAP . 912810-8S-8 . | TREASURY BOND . A 914,371 |.. .914,371
CDX2 .. CD SWAP Replication 1. . 3,253,625 CD SWAP . 912810-SS-8 . | TREASURY BOND . A . 3,253,625 |.. . 3,253,625
CDX2 .. CD SWAP Replication 1. . 6,452,810 CD SWAP . 912810-8S-8 . | TREASURY BOND . A .6,452,810 |.. .6,452,810
CDX2 .. CD SWAP Replication 1. .7,786,010 CD SWAP . 912810-8S-8 . | TREASURY BOND . A .7,786,010 |.. .7,786,010
CD SWAP Replication ... 1. CD SWAP ... 912810-8S-8 . | TREASURY BOND ... A ....362,727
CD SWAP Replication ... 1. . CD SWAP ... 912810-SS-8 . | TREASURY BOND ... A ....2,868,753
CD SWAP Replication ... 1. ..10,207,938 |........... 10,207,938 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... A ...10,207,938 ...10,207,938
CD SWAP Replication 1. 20,245,073 |........... 20,245,073 | .....ovvvrrinnnnns CD SWAP ... 912810-SS-8 . | TREASURY BOND ...20,245,073
IR SWAP CLO Replication 1. .20, 861 .397,924 103/04/2025 CD SWAP . 03764Q-BC-5 . | APIDOS CLO APID_13-15A . . .209,861 |..
. IR SWAP CLO Replication ... 1. .206,130 |... 205,777 | e | CD SWAP ... 087630-AA-0 . | BTNY2_18-1A 1.A FE .. ....206,130
REPL40 .. IR SWAP CLO Replication ... 1. 1,580,000 |............ 1,580,019 CD SWAP ... 087630-AC-6 . | BETONY CLO 2 LTD BTNY2_18-1A ...... 1.A FE .. .... 1,580,000
REPL40 .. IR SWAP CLO Replication ... 1. 5,316,531 |............ 5,312,615 CD SWAP ... 13876J-AC-6 . | CANYC_12-1RA-A .....ooovririinnnnnnnns 1.A FE .. .... 5,316,531
REPL40 .. IR SWAP CLO Replication ... 1. 1,749,599 |............ 1,792,217 CD SWAP ... 13887P-AK-1 . | CANYON CAPITAL CLO LTD CANYC_16- . [1.A FE .. ... 1,749,599
REPL40 .. IR SWAP CLO Replication ... 1. ...618,325 |... CD SWAP ... 14310G-AN-0 . | CGMS_13-3A ...evvvvriiiiiiiiiiiiininnnes 1.A FE ..
REPL40 .. IR SWAP CLO Replication ... 1. 1,713,000 |... CD SWAP ... 14310G-AQ-3 . | CGMS_13-3A .. 1.A FE ..
REPL40 .. IR SWAP CLO Replication ... 1. ...930,000 |... CD SWAP ... 14310G-AS-9 . | CGMS_13-3A .. 1.A FE ..
REPL40 .. IR SWAP CLO Replication ... 1. .644,700 |... . CD SWAP ... 15032A-AN-7 . | CEDAR FUNDING LTD CEDF_16-5A . 1.AFE ... .
REPL40 IR SWAP CLO Replication 1. .250,000 . 249,530 CD SWAP . 21623P-AC-1 . | COOK_18-1A .. 1.A FE .250,000 |..
REPL40 IR SWAP CLO Replication 1. . 9,901,343 CD SWAP . 21623P-AC-1 . | COOK_18-1A 1.A FE .9,920,000 |..
REPL40 .. IR SWAP CLO Replication ... 1. ....6,186,767 CD SWAP ... 21623P-AE-7 . | COOK_18-1A .. .. |1.BFE ... ....6,200,000 ....6,186,767
DRYDEN SENIOR LOAN FUND DRSLF_18-
REPL40 .. IR SWAP CLO Replication ... .787,360 |... ....785,887 CD SWAP ... 26251L-AC-8 . [64A ... . | 1AFE ... ....787,360 .785,887
DRYDEN
REPL40 .. IR SWAP CLO Replication ... 9,089,069 |............ 9,086,014 CD SWAP ... 26251L-AC-8 . 1.AFE ... ....9,089,069 ....9,086,014
REPL40 .. IR SWAP CLO Replication ... 1,188,357 |............ 1,187,330 CD SWAP ... 33834W-AC-6 . | MORGAN_19-4A .. 1.AFE ... ... 1,188,367 1,187,330
REPL40 .. IR SWAP CLO Replication ... 1,809,333 |............ 1,808,056 CD SWAP ... 33883G-AA-5 . | FLATIRON CLO LTD FLAT_18-1A ....... 1.AFE ... .... 1,809,333
REPL40 .. IR SWAP CLO Replication ... ...192,804 |... CD SWAP ... 33883G-AA-5 . | FLATIRON CLO LTD FLAT_18-1A ....... 1.AFE ...
REPL40 .. IR SWAP CLO Replication ... 3,060,000 |............ 3,059,853 CD SWAP ... 33883G-AC-1 . | FLATIRON CLO LTD FLAT_18-1A ....... 1.AFE ... .... 3,060,000 .
REPL40 .. IR SWAP CLO Replication ... ...850,000 |... 849,978 CD SWAP ... 33883G-AE-7 . | FLATIRON CLO LTD FLAT_18-1A ....... 1.AFE ... 850,000 ....849,978
REPL40 .. IR SWAP CLO Replication ... .444,651 |... .... 440,745 CD SWAP ... 36320U-AC-4 . | GALAXY CLO LTD GALXY_18-27A ....... 1.AFE ... .... 444,651 .440,745
REPL40 .. IR SWAP CLO Replication ... 326,744 |... ....326,478 CD SWAP ... 36320U-AC-4 . | GALAXY CLO LTD GALXY_18-27A ....... 1.AFE ... ....326,744 .326,478
REPL40 .. IR SWAP CLO Replication ... . 143,552 |... ... 142,251 CD SWAP ... 36320U-AC-4 . | GALAXY CLO LTD GALXY_18-27A ....... 1.A FE ... .... 143,552 . 142,251
REPL40 IR SWAP CLO Replication .344,000 .343,860 CD SWAP . 36320U-AE-0 . | GALAXY CLO LTD GALXY_18-27A .. 1.A FE .344,000 |.. .343,860
REPL40 IR SWAP CLO Replication .. 84,457 ..83,672 CD SWAP . 363200-AL-0 . | GALAXY CLO LTD GALXY_15-21A 1.A FE ..84,457 |.. 83,672
REPL40 IR SWAP CLO Replication .1,853,316 CD SWAP . 36320W-AL-0 . | GALAXY CLO LTD GALXY_15-21A 1.A FE . 1,854,044 |.. . 1,853,316
REPL40 .. IR SWAP CLO Replication ... .... 1,695,968 CD SWAP ... 36320W-AN-6 . | GALAXY CLO LTD GALXY 15-21A ....... 1.A FE ... ....1,700,000 .... 1,695,968
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STATEMENT AS OF MARCH 31, 2025 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
REPL40 .............. IR SWAP CLO Replication ............. TA e o [ 850,000 [.evvvvvernnnns 847,984 | oo [ L6 R SR RN 36320W-AN-6 . | GALAXY CLO LTD GALXY_15-21A ....... TAFE e e, 850,000 [.....evvvnnnnes 847,984
GREENWOOD PARK CLO LTD GRNPK_18-1A
REPL40 .............. IR SWAP CLO Replication ............. TA e o [ 3,400,000 |............ 3,390,539 | e | e L6 R SR RN 39729R-AC-2 . LS 5 =R N 3,400,000 |............ 3,390,539
REPL40 .. IR SWAP CLO Replication ... .... 1,699,533 CD SWAP ... 39729R-AD-0 . 1.B FE ... ....1,700,000
REPL40 .. IR SWAP CLO Replication ... CD SWAP ... 55953\-AN-2 . | MAGNETITE CLO MAGNE_15-15A ......... [1.A FE ...
REPL40 .. IR SWAP CLO Replication ... CD SWAP ... 64120J-BE-9 . | NEUBERGER BERMAN CLO LTD NEUB_13 . [1.A FE ...
REPL40 IR SWAP CLO Replication CD SWAP . 64120J-BG-4 . | NEUBERGER BERMAN CLO LTD NEUB_13 . [1.A FE
REPL40 IR SWAP CLO Replication CD SWAP . 64120K-AW-7 . | NEUBERGER BERMAN CLO LTD NEUB_13 . [1.A FE
REPL40 IR SWAP CLO Replication CD SWAP . 67590E-AS-3 . | OCT15_13-1A ... 1.A FE
REPL40 .. IR SWAP CLO Replication ... .... 1,008,422 CD SWAP ... 675917-AA-8 . | OCT35_18-1A ... 1.AFE ... .... 1,009,255 .... 1,008,422
REPL40 .. IR SWAP CLO Replication ... .... 3,056,327 CD SWAP ... 675917-AC-4 . | OCT35_18-1A ... 1.AFE ... ....3,060,000 .... 3,056,327
REPL40 .. IR SWAP CLO Replication ... ....2,375,126 CD SWAP ... 67591T-AE-0 . | OCT35_18-1A ... 1.B FE ... .... 2,380,000 ....2,375,126
PARK AVENUE INSTITUTIONAL ADVISERS
REPL40 .............. IR SWAP CLO Replication ............. TA e o [ 648,047 |...oovvvnnnnns 647,515 | oo [ CD SWAP T0016R-AL-9 . PATA_ ..oevviiiiiiiiiiiiiiiiiiieeiieeeee TAFE e e, 648,047 |t 647,515
PARK AVENUE INSTITUTIONAL ADVISERS
REPL40 .............. IR SWAP CLO Replication ............. TA e o [ 1,400,000 |............ 1,890,743 [ oooeeeeiiiiiiiiis | i CD SWAP 70016R-AQ-8 . [PATA_ ...ovvviiiiiiiiiiiiiiiiiiiiiiiieeee L PO = = N 1,400,000 |............ 1,399,743
PARK AVENUE INSTITUTIONAL ADVISERS
REPL40 .. IR SWAP CLO Replication ... .250,000 |... ....249,954 CD SWAP ... 70016R-AQ-8 . [PATA_ ..eovvviiiiiiiiiiiiiiiiieieiiieees 1.C FE ... ....250,000 . 249,954
REPL40 .. IR SWAP CLO Replication ... .584,807 |... ....584,272 CD SWAP ... 81881C-AC-1 . | SHACKLETON CLO LTD SHACK_18-12 .... [1.A FE ... ....584,807 .584,272
REPL40 .. IR SWAP CLO Replication ... .496,548 |... ....499,598 CD SWAP ... 81881J-AE-2 . | SHACKLETON CLO LTD SHACK_14-5RA ... [1.A FE ... ....496,548 .499,598
REPL40 .. IR SWAP CLO Replication ... 617,161 |... ....614,319 CD SWAP ... 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE ... ....617,161 .614,319
REPL40 .. IR SWAP CLO Replication ... ...417,008 |... 418,505 CD SWAP ... 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE ... 417,903 ....418,505
REPL40 IR SWAP CLO Replication 1,173,676 1,171,046 CD SWAP . 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE 1,173,676 |.. 1,171,046
REPL40 IR SWAP CLO Replication 1,750,000 .1,750,328 CD SWAP . 87231B-AE-3 . | TCI-FLATIRON CLO LTD TFLAT_17-1A . [1.A FE .1,750,000 |.. .1,750,328
REPL40 .. IR SWAP CLO Replication ... ...376,245 |... 383,290 CD SWAP ... 87231B-AL-7 . | TCI-FLATIRON CLO LTD TFLAT_17-1A . [1.A FE ... 376,245 ....383,290
TEACHERS INSURANCE AND ANNUITY
REPL40 .. IR SWAP CLO Replication ... 03,351,031 [ 3,349,402 | e [ e CD SWAP ... 87272H-AA-8 . [TIA_17-2A ... 1.AFE ... ... 3,351,931 3,349,402
TEACHERS INSU
REPL40 .............. IR SWAP CLO Replication ............. TA e o [ 106,283 [..vevvvvnnnnnns 105,503 | weveveiiiiiiiiiii | e CD SWAP 87272H-AA-8 . [TIA_17-2A ..oooviiiiiiiis TAFE i o, 106,283 |...evvvvvennnns 106,503
TEACHERS INSURANCE AND ANNUITY
REPLA0 .............. IR SWAP CLO Replication ............. TA e o [ 2,500,000 |............ 2,493,568 | ..o | e CD SWAP 87272H-AC-4 . [TIA17-2A .ooooviiiiiiis TAFE e [, 2,500,000 |............ 2,493,568
REPL40 .. IR SWAP CLO Replication ... 1,177,682 |............ 1,196,180 CD SWAP ... 92331V-AA-6 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ... 1,177,682 .1,196,180
REPL40 .. IR SWAP CLO Replication ... ...485,199 |... CD SWAP ... 92331V-AA-6 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ... 484,453
REPL40 .. IR SWAP CLO Replication ... .... 1,220,103 CD SWAP ... 92331V-AA-6 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ... 1,219,440 1,220,103
REPL40 .. IR SWAP CLO Replication ... ....5,778,369 CD SWAP ... 92331V-AC-2 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ....5,780,000 ....5,778,369
REPL40 .. IR SWAP CLO Replication ... .... 2,031,485 CD SWAP ... 92331V-AE-8 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ....2,040,000 . 2,031,485
REPL40 .. IR SWAP CLO Replication ... CD SWAP ... 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A ............ 1.AFE ... ....194,341
REPL40 .. IR SWAP CLO Replication ... ... 1,118,349 CD SWAP ... 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A 1.AFE ... ... 1,118,034 ... 1,118,349
REPL40 IR SWAP CLO Replication .1,528,561 CD SWAP . . |92915C-AS-3 . | VOYA CLO LTD VOYA_16-1A .. 1.C FE .1,530,000 |.. . 1,528,561
REPL41 .. IR SWAP CLO Replication ... ... 10,999,446 03/04/2030 ..... CD SWAP ... ....399,440 | 15032A-AN-7 . | CEDAR FUNDING LTD CEDF_16-5A ...... [1.AFE ... ...10,602,036 ...10,600,006
DRYDEN SENIOR LOAN FUND DRSLF_18-
REPL41 .. IR SWAP CLO Replication ... ... 7,433,680 CD SWAP ... 26251L-AE-4 . . | 1AFE ... .... 7,440,000 ... 7,433,680
REPL41 .. IR SWAP CLO Replication ... .... 6,436,282 CD SWAP ... 36320U-AC-4 . | GALAXY CLO LTD GALXY_18-27A ....... [1.AFE ... ....6,442,015 .... 6,436,282
REPL41 .. IR SWAP CLO Replication ... ....699,716 CD SWAP ... 36320U-AE-0 . | GALAXY CLO LTD GALXY_18-27A ....... 1.AFE ... ....700,000
REPL41 .. IR SWAP CLO Replication ... 192,041 ... ....191,873 CD SWAP ... 36320W-AL-0 . | GALAXY CLO LTD GALXY_15-21A ....... 1.AFE ... ....192,041
REPL41 .. IR SWAP CLO Replication ... .924,351 |... ....915,756 CD SWAP ... 36320W-AL-0 . | GALAXY CLO LTD GALXY_15-21A ....... 1.AFE ... ....924,351
REPL41 IR SWAP CLO Replication .949, 111 .940,285 CD SWAP . 36320W-AL-0 . | GALAXY CLO LTD GALXY_15-21A ....... [1.A FE 949,111 |..
REPL41 .. IR SWAP CLO Replication ... 5,200,000 |.. .... 5,209,720 CD SWAP ... 38178E-AA-3 . | GOLUB CAPITAL PARTNERS CLO LTD G . [1.A FE ... ....5,200,000
GREENWOOD PARK CLO LTD GRNPK_18-1A
REPL41 IR SWAP CLO Replication ............. TA e o [ 1,039,301 |............ 1,089,420 | wovvvviiiiie [ CD SWAP BO720R-AB-4 . |eeeiiiiiiii L = =N N 1,039,301 |.ooeeeennns 1,039,420
REPL41 .. IR SWAP CLO Replication ... ..10,325,000 |........... 10,339,490 CD SWAP ... 55280H-AW-7 . | MCF CLO LLC MCFCL_2014-1A .......... 1.AFE ... ...10,325,000 ...10,339,490
REPL41 .. IR SWAP CLO Replication ... .... 2,799,561 CD SWAP ... 55280H-AY-3 . | MCF CLO LLC MCFCL_2014-1A .......... 1.C FE ... ....2,800,000 .... 2,799,561
REPL41 .. IR SWAP CLO Replication ... ....2,704,770 CD SWAP ... 55281F-AN-0 . |MCF CLO LLC MCFCL_2017-3A .......... 1.AFE ... ....2,700,000 ....2,704,770
REPL41 .. IR SWAP CLO Replication ... .... 4,007,067 CD SWAP ... 55281F-AN-0 . | MCF CLO LLC MCFCL_2017-3A .......... 1.A FE ... ... 3,047,704 ....4,007,067
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REPL4T .............. IR SWAP CLO Replication ............. TA e o [ 2,300,000 |...coeennnnn 2,299,367 | .ovvviiiiiiiiin | e, CD SWAP 55281F-AP-5 . | MCF CLO LLC MCFCL_2017-3A .......... L PO = = N 2,300,000 |....ceennnn 2,299,367
REPL41 .. IR SWAP CLO Replication ... . 4,220,287 |............ 4,220,479 CD SWAP ... 55953\1-AN-2 . | MAGNETITE CLO MAGNE_15-15A . 1.A FE .. ... 4,229,287 ... 4,229,479
REPL41 .. IR SWAP CLO Replication ... ... 3,059,906 |............ 3,057,728 CD SWAP ... 67572Y-BQ-4 . | 0CT22_14-1A 1.A FE .. .... 3,059,906 ... 3,057,728
REPL41 .. IR SWAP CLO Replication ... 3,100,000 |............ 3,103,736 CD SWAP ... 77587A-AE-6 . | ROMARK CLO LTD RMRK_18-1A .......... 1.A FE .. ....3,100,000 .... 3,103,736
REPL41 .. IR SWAP CLO Replication ... . B 5,955,891 |............ 5,951,216 CD SWAP ... 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE .. .. .... 5,955,891 ....5,951,216
REPLAT .............. IR SWAP CLO Replication ............. TA e o [ 1,860,000 |............ 1,856,298 CD SWAP 83610J-AC-0 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.BFE «oeeeeeieieeeeee [ 1,860,000 |............ 1,856,298
TEACHERS INSURANCE AND ANNUITY
REPLAT .............. IR SWAP CLO Replication ............. TA e o [ 1,968,769 |............ 1,952,441 L i N 87272H-AA-8 . [TIA_17-2A ..ooooiiiiiii, TAFE e [, 1,968,769 |............ 1,952,441
TEACHERS INSURANCE AND ANNUITY

REPL41 IR SWAP CLO Replication .569,892 .569,462 CD SWAP . 87272H-AA-8 . [TIA_17-2A .... 1.A FE .569,892 |.. .569,462
REPL41 IR SWAP CLO Replication 1,358,905 . 1,359,288 CD SWAP . 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A 1.A FE .1,358,905 |.. .1,359,288
REPL41 IR SWAP CLO Replication .793,585 .793,809 CD SWAP . 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A .. 1.A FE .793,585 |.. .793,809
REPL41 IR SWAP CLO Replication . 5,639,517 5,641,082 | .oooeieiiiinns CD SWAP . . |92917J-AA-5 . | VOYA CLO LTD VOYA_18-1A .. 1.A FE . 5,639,517 |.. . 5,641,982
REPL42 .. IR SWAP CLO Replication ... .. 122,000,000 |... ..19,900,000 |...........20,150,593 |03/17/2025 CD SWAP ... ....250,593 |00120J-AA-1 . | AGL CLO LTD AGL 2020-13 1.AFE ... ...19,900,000 ...19,900,000
REPL42 .. IR SWAP CLO Replication ... 2,800,000 |............ 2,800,000 CD SWAP ... 00120J-AE-3 . | AGL CLO LTD AGL 2020-13 1.C FE ... ....2,800,000 ....2,800,000
REPL42 IR SWAP CLO Replication 6,400,000 . 6,377,293 CD SWAP . 01750W-AC-3 . | ALLEGRO CLO LTD ALLEG_21-1A 1.A FE .6,400,000 |.. . 6,377,293
REPL42 IR SWAP CLO Replication . 247,058 249,113 CD SWAP . 017501/-AC-3 . | ALLEGRO CLO LTD ALLEG_21-1A 1.A FE .247,058 |.. . 249,113
REPL42 IR SWAP CLO Replication . 4,983,361 CD SWAP . 01750W-AE-9 . | ALLEGRO CLO LTD ALLEG_21-1A 1.C FE . 4,873,922 |.. . 4,983,361
REPL42 .. IR SWAP CLO Replication ... ... 2,392,013 CD SWAP ... 01750W-AE-9 . | ALLEGRO CLO LTD ALLEG_21-1A ....... 1.C FE ... ... 2,400,000 ....2,392,013
REPL42 .. IR SWAP CLO Replication ... CD SWAP ... 017500/-AG-4 . | ALLEGRO CLO LTD ALLEG_21-1A ....... 1.G FE ... ....698,333
REPL42 .. IR SWAP CLO Replication ... CD SWAP ... 03666B-AA-2 . | ANTARES CLO LTD ANTR_21-1A ......... 1.AFE ... .5,207,866
REPL42 .. IR SWAP CLO Replication ... . CD SWAP ... 03666B-AA-2 . | ANTARES CLO LTD ANTR_21-1A ......... 1.AFE ... ...10,015, 127
REPL42 .. IR SWAP CLO Replication ... eeeeee... 2,503,782 CD SWAP ... 03666B-AA-2 . | ANTARES CLO LTD ANTR_21-1A ......... 1.AFE ... .... 2,480,319 ... 2,508,782
REPL42 .. IR SWAP CLO Replication ... .600,000 |... ....600,038 CD SWAP ... 03666B-AC-8 . | ANTARES CLO LTD ANTR_21-1A ......... 1.AFE ... ....600,000 .600,038
REPL42 .. IR SWAP CLO Replication ... .443,920 |... ....450,636 CD SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A AFE .. ... 443,920
REPL42 .. IR SWAP CLO Replication ... 1,021,563 |............ 1,051,483 CD SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... AFE .. .... 1,021,563
REPL42 IR SWAP CLO Replication .390,813 .400,565 CD SWAP . 03666L-AL-6 . | ANTARES CLO ANTR_20-1A . A FE .390,813 |..
REPL42 IR SWAP CLO Replication 3,189, 151 . 3,229,556 CD SWAP . 03666L-AL-6 . | ANTARES CLO ANTR_20-1A . A FE .3,189,151 |..
REPL42 IR SWAP CLO Replication 12,600,000 12,617,800 CD SWAP . 03666L-AL-6 . | ANTARES CLO ANTR_20-1A . A FE 12,600,000 |.. 12,617,800
REPL42 IR SWAP CLO Replication 243,770 .260,353 CD SWAP . 03666L-AL-6 . | ANTARES CLO ANTR_20-1A . A FE .243,770 |.. .250,363
REPL42 IR SWAP CLO Replication . 1,899,786 CD SWAP . 03666L-AQ-5 . | ANTARES CLO ANTR_20-1A . .CFE .1,900,000 |.. . 1,899,786
REPL42 .. IR SWAP CLO Replication ... ... 4,207,714 CD SWAP ... 03764Q-BC-5 . | APIDOS CLO APID_13-15A . AFE .. ... 4,337 121 ... 4,207,714
REPL42 .. IR SWAP CLO Replication ... .... 3,104,488 CD SWAP ... 03764Q-BE-1 . | APIDOS CLO APID_13-15A . 1.AFE ... ....3,100,000 .... 3,104,488
REPL42 .. IR SWAP CLO Replication ... ...11,570,996 CD SWAP ... 03765L-AP-7 . | APID_15-20A-A1RA 1.AFE ... ... 11,562,042 ...11,570,996
REPL42 .. IR SWAP CLO Replication ... .... 3,092,816 CD SWAP ... 77587A-AG-1 . | ROMARK CLO LTD RMRK_18-1A 1.C FE ... ....3,100,000 .... 3,002,816
REPL42 .. IR SWAP CLO Replication ... ...20,747,871 CD SWAP ... 77587M-AJ-9 . | ROMARK CLO LTD RMRK_2019-3A ... 1.AFE ... ...20,800,000 ...20,747,871
REPL42 .. IR SWAP CLO Replication ... ....2,787,723 CD SWAP ... T7587M-AL-4 . | ROMARK CLO LTD RMRK_2019-3A ... 1.C FE ... ....2,800,000 ....2,787,723
REPL42 IR SWAP CLO Replication .1,598,087 CD SWAP . 77588L-AA-9 . | ROMARK CLO LTD RMRK_21-4A .. 1.A FE .1,600,000 |.. . 1,598,087
REPL42 IR SWAP CLO Replication . 1,794,143 CD SWAP . . | 77588L-AC-5 . | ROMARK CLO LTD RMRK_21-4A 1.C FE .1,800,000 |.. 1,794,143
REPL43 IR SWAP CLO Replication 122,000,000 . 4,322,543 03/17/2029 CD SWAP . .386,814 | 03768U-AA-7 . | APIDOS CLO APID_21-35A . 1.A FE .3,938,000 |.. .3,935,730
REPL43 .. IR SWAP CLO Replication ... 1,734,000 | .ovvvnnnnniiiiiins | v, CD SWAP ... 03768U-AA-7 . | APIDOS CLO APID_21-35A . 1.AFE ... 1,710,563 1,734,000
REPL43 .. IR SWAP CLO Replication ... CD SWAP ... 03768U-AA-7 . | APIDOS CLO APID_21-35A .... 1.A FE .. ....642,629
REPL43 .. IR SWAP CLO Replication ... CD SWAP ... 04016D-AS-4 . | ARES CLO LTD ARES_16-41A . 1.A FE .. 3,777,841
REPL43 .. IR SWAP CLO Replication ... CD SWAP ... 04016D-AU-9 . | ARES CLO LTD ARES_16-41A .... 1.C FE .. ....714,965
REPL43 IR SWAP CLO Replication . 1,600,662 CD SWAP . 04016N-AM-5 . | ARES CLO LTD ARES_17-44A . 1.A FE .1,600,000 |.. . 1,600,662
REPL43 IR SWAP CLO Replication . 2,891,349 CD SWAP . 04016N-AP-8 . | ARES CLO LTD ARES_17-44A . 1.A FE .2,900,000 |.. . 2,891,349
REPL43 IR SWAP CLO Replication .999, 136 CD SWAP . 04016N-AR-4 . | ARES CLO LTD ARES_17-44A . 1.C FE .1,000,000 |.. .99, 136
REPL43 IR SWAP CLO Replication . 7,189,556 CD SWAP . 04018E-AA-9 . | ARES CLO LTD ARES_21-59A . 1.A FE .7,200,000 |.. . 7,189,556
REPL43 IR SWAP CLO Replication . 249,637 CD SWAP . 04018E-AA-9 . | ARES CLO LTD ARES_21-59A . 1.A FE .250,000 |..
REPL43 .. IR SWAP CLO Replication ... 5,748,945 |............ 5,950,271 CD SWAP ... 04018E-AC-5 . | ARES CLO LTD ARES_21-59A ... 1.C FE .. ... 5,748,945
REPL43 .. IR SWAP CLO Replication ... .500,000 |... ....498,790 CD SWAP ... 04018E-AE-1 . | ARES CLO LTD ARES_21-59A ... 1. ....500,000
REPL43 .. IR SWAP CLO Replication ... 479,675 |... .... 479,845 CD SWAP ... 04018L-AJ-4 . | ARES CLO LTD ARES_18-50A .... 1. ....479,675
REPL43 .............. IR SWAP CLO Replication ......oooeeee | 1A Lo foiiiiiiiiiiiiiiiiiiiins Joiiiiiiieens 186,574 |............... 191,938 | tevvvvvviviiiiiins | e CD SWAP 04018L-AJ-4 . | ARES CLO LTD ARES 18-50A ........... [T.AFE oooiiiiiiiiiiiiiiiniins [ 186,574
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REPL43 ... IR SWAP CLO Replication .....coooeees | 1A oo feeneeiiiiiiiiieiieeieens [ 404,144 | 404,998 | .oooeeiiiie [ CD SWAP 04018L-AL-9 . | ARES CLO LTD ARES_18-50A ........... L = =R N 404,144 ...l 404,998

REPL43 .. IR SWAP CLO Replication ... .... 1,599,901 CD SWAP ... 04018L-AL-9 . | ARES CLO LTD ARES_18-50A ........... 1.B FE .. ....1,600,000 .... 1,599,991

REPL43 .. IR SWAP CLO Replication ... .... 1,936,808 CD SWAP ... 07134i-AA-1 . | BATTALION CLO LTD BATLN_21-21A ... [1.AFE .. ... 1,026,821 .... 1,036,808

REPL43 .. IR SWAP CLO Replication ... .... 5,609,960 CD SWAP ... 07134i-AA-1 . | BATTALION CLO LTD BATLN_21-21A ... [1.AFE .. ....5,625,000 ....5,609,960

REPL43 .. IR SWAP CLO Replication ... .... 2,589,215 CD SWAP ... 07134li-AE-3 . | BATTALION CLO LTD BATLN_21-21A ... [1.AFE .. ....2,541,928 ... 2,589,215

REPL43 .. IR SWAP CLO Replication ... ... 2,385,212 CD SWAP ... 07134i-AG-8 . | BATTALION CLO LTD BATLN_21-21A ... [1.CFE .. ....2,400,000 ... 2,385,212

REPL43 .. IR SWAP CLO Replication ... .... 1,517,780 CD SWAP ... 07378M1-AQ-1 . | BEAN CREEK CLO LTD BCRK_15-1A ..... 1.A FE .. .... 1,518,836 ... 1,517,780
BENEFIT STREET PARTNERS CLO LTD

REPL43 .. IR SWAP CLO Replication ... .... 9,005,491 CD SWAP ... 08182F-AN-9 . . 1.A FE .. ....9,000,000 .... 9,005,491
BENEFIT STREE

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 1,727,998 |............ 1,734,057 | wovveeeeeiie | L6 R SR RPN 08182F-AN-9 . [BSP_20-2 .....evvvvvnnnnnnnniniiiniinnnas TAFE e [, 1,727,998 |t 1,734,057
BENEFIT STREET PARTNERS CLO LTD

REPL43 .. IR SWAP CLO Replication ... 1. .. 1,420,269 |............ 1,437,877 CD SWAP ... 08182F-AN-9 . . 1.A FE .. ... 1,420,269 ... 1,437,877
BENEFIT STREE

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 47,12 |l 500,305 | toeeeiiiiieeeee [ L6 R SR RPN 08182F-AN-9 . [BSP_20-2 .....eevvvvvnnnnnnnniiiinninnnns TAFE e e, 497,12 |l 500,305
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ R1,759 | 923,499 [ ooiiiiiiiiiiii | e L6 R SR RPN 08182F-AS-8 . [BSP_20-2 .....eevvvrrrnnnnnnniniinnnnnnns L PO = =P N 91,759 [ 923,499
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 1,243,616 |............ 1247971 | e | L6 R SR RN 08182F-AS-8 . [BSP_20-2 .....eevvvrrrrnnnnnnnininnnnnnnns L PO = = N 1,243,616 |............ 1,247,971
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 3,000,000 |....cennnns 2,995,130 | e | e, L6 R SR RN 08182F-AS-8 . [BSP_20-2 .....eevvvrvnnnnnnnnininnninnnns L O = = N 3,000,000 [......eeee.. 2,995,130
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 13,700,000 |........... 13,696,811 | wovvvvvvviiiiiiins | e L6 R SR RPN 08186P-AJ-2 . [BSP_19-1 ....oeviiiiiiiiiiiiiiiie L N = = N 13,700,000 |........... 13,696,811
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 1,990,491 |............ 1,999,534 [ ooooveiiiiiiiiiiis | i L6 R SR RPN 08186P-AJ-2 . [BSP_19-1 ....oevniiiiiiiiiiiiiiiiie TAFE e [, 1,990,491 |............ 1,999,534
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 2,700,000 |....cceennns 2,694,426 | ..ooooiiiiiiiiiins | e, L6 R SR RN 08186P-AN-3 . [BSP_19-1 .....oeveiiiiiiiiiiiiiiiiiiiie L PO = = N 2,700,000 [......cee... 2,694,426
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 478,270 |ovvvvveeeeinns 498,968 | ..ooooeiiiieni [ L6 R SR RPN 08186P-AN-3 . [BSP_19-1 .....oeviiiiiiiiiiiiiiiiiie L PO = =P N 478,270 |ooeeeeeeeeenns 498,968
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 469,426 |............... 474,858 | oo [ L6 R SR RPN 08186V-AA-8 . [BSP_21-2 ......eevvvrrrnninnniiinininnans TAFE e e, 469,426 |........c...... 474,858
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 1,968,666 |............ 1,999,401 | oo | L6 R SR RPN 08186V-AA-8 . [BSP_21-2 .......evvvrrrnnnnniiiiinninnnns TAFE e [, 1,968,666 |............ 1,999,401
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 400,000 [.eevvvvveennnns 399,880 | ..oooviiiiiieinens [ L6 R SR RPN 08186V-AA-8 . [BSP_21-2 ......eevvrrrrnnnnnniiiinninnnns TAFE e e, 400,000 |.....evvvvnnnee 399,880
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 4,000,000 |............ 3,998,803 | .oooereiiieeieens [ L6 R SR RPN 08186V-AA-8 . [BSP_21-2 ......eevvvrrrnnnnniiiiiininnnns TAFE e [, 4,000,000 [......cee... 3,098,803
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication ............. TA e o [ 900,000 [eevvverernnnns 897,723 | oo [ L6 R SR RPN 08186V-AE-0 . [BSP_21-2 .....eevvrrrrrnninnnniiiininnnns TCFE i e, 900,000 |...eevvvennnnes 897,723
BENEFIT STREET PARTNERS CLO LTD

REPL43 ... IR SWAP CLO Replication .....ooooeees | TLA oo o [, 500,000 [..evvvvrernnnns 500,005 | .evvvvrrvvrnriiinn | eeeeeeeeeeeeeee CD SWAP 08186V-AJ-9 . [BSP_21-2 ......evvvrrrriniriniiiiiiinians LS = = N 500,000 [....evvvvnnnnee 500,005

REPL43 .. IR SWAP CLO Replication ... ..11,3561,143 |........... 11,358,890 CD SWAP ... 087630-AA-0 . | BTNY2_18-1A ... 1.A FE .. ...11,351,143 ...11,358,890

REPL43 IR SWAP CLO Replication 18,900,000 18,937,730 CD SWAP . 12511A-AA-2 . | CBAM_20-13A-A . 1.A FE 18,900,000 |.. 18,937,730

REPL43 IR SWAP CLO Replication .495,000 .495,988 CD SWAP . 12511A-AA-2 . | CBAM_20-13A-A . 1.A FE .496,000 |.. .495,988

REPL43 IR SWAP CLO Replication 2,700,000 . 2,691,961 CD SWAP . 12511A-AC-8 . | CBAM LTD CBAM_2020-13A .. [1.CFE .2,700,000 |.. . 2,691,961

REPL43 IR SWAP CLO Replication 4,760,000 . 4,739,131 CD SWAP . 12511G-AA-9 . | CBAM CLO MANAGEMENT CBAM_21-14A .. [1.A FE .4,760,000 |.. . 4,739,131

REPL43 IR SWAP CLO Replication 1,465,000 . 1,458,361 CD SWAP . 12511G-AC-5 . | CBAM CLO MANAGEMENT CBAM_21-14A .. [1.C FE .1,465,000 |.. . 1,458,361

REPL43 .. IR SWAP CLO Replication ... .. 12,284,709 |........... 12,289,488 CD SWAP ... 13887P-AK-1 . | CANYON CAPITAL CLO LTD CANYC_16- . [1.A FE .. ...12,284,709 ...12,289,488

REPL43 .. IR SWAP CLO Replication ... ...567,461 |... 569,671 CD SWAP ... 03768U-AA-7 . | APIDOS CLO APID_21-35A .............. 1.A FE .. 567,461 ....569,671

REPL43 .. IR SWAP CLO Replication ... 2,201,280 |............ 2,200,834 CD SWAP ... 05684C-AW-5 . | BAIN CAPITAL CREDIT CLO BCC_20-3 . [1.A FE .. ... 2,201,250 .2,200,834

REPL43 .. IR SWAP CLO Replication ... .978,333 |... ....979,931 CD SWAP ... 05684C-AX-3 . | BAIN CAPITAL CREDIT CLO BCC_20-3 . [1.A FE .. ....978,333 .979,931

REPL43 .. IR SWAP CLO Replication ... .978,333 |... ....972,123 CD SWAP ... 05684C-AY-1 . | BAIN CAPITAL CREDIT CLO BCC_20-3 . [1.C FE .. ....978,333 972,123
BENEFIT STREET PARTNERS CLO LTD

REPL43 .. IR SWAP CLO Replication ... 1,782,908 [ 1,790,583 | e [ e CD SWAP ... 08186P-AJ-2 . [BSP_19-1 1.AFE .. ... 1,782,903 ... 1,790,583

REPL44 IR SWAP CLO Replication 1,713,536 . 1,852,428 |03/26/2025 03/26/2029 CD SWAP . 55281F-AP-5 . | MCF CLO LLC MCFCL_2017-3A 1,713,536 |.. 1,749,518

REPL44 .. IR SWAP CLO Replication ... ...250,000 |... 250,326 | .eoeeeeeiiiiiieees | e CD SWAP ... 55281F-AQ-3 . | MCF CLO LLC MCFCL_2017-3A 250,000 ....250,326

REPL44 .............. IR SWAP CLO Replication ......oooeeee | 1At foiiiiiiiiiiiiiiiiiiiins Joviiiiiiennns 250,000 J..eeeveiinnnnns 251,254 | oo | i, CD SWAP 55281F-AR-1 . | MCF CLO LLC MCFCL_2017-3A .......... [2.CFE ..ovvvririrriiinnnnnninns fooeiiiiiiinns 250,000 |..ooeeeeennnns 251,254
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STATEMENT AS OF MARCH 31, 2025 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
REPL44 .............. IR SWAP CLO Replication ............. TA e o [ 400,000 [.eevvveeeennnns 400,224 | oo [ L6 R SR RN 55281F-AS-9 . |MCF CLO LLC MCFCL_2017-3A .......... O S R 400,000 |.....evvvennnes 400,224
NEUBERGER BERMAN CLO LTD NEUB_2019-
REPL44 .............. IR SWAP CLO Replication ............. TA e o [ 664,194 |............... 665,574 | .ooooeiiii [ L6 R SR RPN 641320-AJ-7 . [B2A ooiiiiiiiiiiie TAFE e e, 664,194 |............... 665,574
NEUBERGER BERMAN CLO LTD NEUB_2019-
REPL44 .............. IR SWAP CLO Replication ............. TA e o [ 2,027,769 |............ 2,031,942 | oo | e L6 R SR RPN 641320-AJ-7 . [B2A ooiiiiiiiiiiie LS 5 =R N 2,027,769 |............ 2,031,942
NEUBERGER BERMAN CLO LTD NEUB_19-
REPL44 .............. IR SWAP CLO Replication ............. TA e o [ P I A O O, 29,847 | oo [ L6 R SR RPN 641320-AL-2 . [B2A ..ooiiiiiiiiiiiie L PO = =P N A48T |l 249,847
NEUBERGER BERMAN CLO LTD NEUB_19-
REPL44 .............. IR SWAP CLO Replication ............. TA e o [ 1,467,000 |.......cc... 1,466,103 | ..oovvnniiiiiins | e, L6 R SR RN 641320-AL-2 . [B2A ..ooiiiiiiiiiiii L PO = = N 1,467,000 |............ 1,466,103
NEUBERGER BERMAN CLO LTD NEUB_19-
REPL44 .. IR SWAP CLO Replication ... ...260,000 |... 259,886 CD SWAP ... 641320-AN-8 . [82A ...ooiiiiiiiiiiie 1.F FE ... 260,000 ....259,886
REPL44 .. IR SWAP CLO Replication ... 5,058,844 |............ 5,055,209 CD SWAP ... 81883M-AL-7 . | SHACKLETON CLO LTD SHACK_19-15A .. [1.A FE ... ....5,058,844 . 5,055,209
REPL44 .. IR SWAP CLO Replication ... 2,175,000 |............ 2,164,202 CD SWAP ... 81883M-AN-3 . | SHACKLETON CLO LTD SHACK_19-15A .. [1.C FE ... ....2,175,000 ... 2,164,202
REPL44 IR SWAP CLO Replication ,500,000 . 5,496,822 CD SWAP . 87230A-AY-2 . | TCI-FLATIRON CLO LTD TFLAT_16-1A . [ 1.A FE .5,500,000 |.. . 5,496,822
REPL44 IR SWAP CLO Replication .409,389 .413,537 CD SWAP . 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [ 1.A FE .409,389 |.. .413,537
REPL44 IR SWAP CLO Replication .204,786 .206,769 CD SWAP . 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE .204,786 |.. .206,769
REPL44 .. IR SWAP CLO Replication ... .102,804 |... ....103,384 CD SWAP ... 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE ... ...102,804 .103,384
REPL44 .. IR SWAP CLO Replication ... ... 437,196 |... CD SWAP ... 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE ... 437,195 ... 434,214
REPL44 .. IR SWAP CLO Replication ... 1,478,006 |............ 1,476,742 CD SWAP ... 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE ... ,478,006 . 1,476,742
REPL44 .. IR SWAP CLO Replication ... .717,000 |... ....716,429 CD SWAP ... 87232A-AN-4 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE ... ....717,000 .716,429
REPL44 .. IR SWAP CLO Replication ... . 247,009 |... ....249,801 CD SWAP ... 87232A-AN-4 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE ... ...247,009 .249,801
REPL44 .. IR SWAP CLO Replication ... ...963,887 |... CD SWAP ... 87232A-AS-3 . | TFLAT_2018-1R 1.EFE ... 963,887 ....999,080
REPL44 .. IR SWAP CLO Replication ... ,580,000 |............ 1,577,411 CD SWAP ... 87248T-AL-9 . | TICP CLO LTD TICP_17-7A .. 1.AFE ... ,580,000 . 1,577,411
REPL44 .. IR SWAP CLO Replication ... .558,773 |... L. 569,843 | oo CD SWAP ... 55281F-AP-5 . | MCF CLO LLC MCFCL_2017-3A .......... 1.C FE ... ....558,773 .569,843
REPL45 IR SWAP CLO Replication .680,927 .766,251 | 03/26/2025 CD SWAP . 33883G-AA-5 . | FLATIRON CLO LTD FLAT_18-1A .. |1.AFE .680,927 |.. .691,316
REPL45 .. IR SWAP CLO Replication ... 67,831 | 88,137 | e | e CD SWAP ... 36320W-AL-0 . | GALAXY CLO LTD GALXY_15-21A ....... |1.A FE ... ..68,137
GREENWOOD PARK CLO LTD GRNPK_18-1
REPL45 .. IR SWAP CLO Replication ... L.222,232 ... 227,373 CD SWAP ... 30729R-AB-4 . AFE .. 222,232 ....227,313
REPL45 IR SWAP CLO Replication ,128,945 .1,156,498 CD SWAP . 55053\-AN-2 . | MAGNETITE CLO MAGNE_15-15A . A FE 01,128,045 |.. . 1,156,498
REPL45 IR SWAP CLO Replication .710,769 ....127,306 CD SWAP . 67080P-AC-0 . | NYACK PARK CLO LTD NYKPK_21-1 A FE ....710,769 |.. .727,306
REPL4S .. IR SWAP CLO Replication ... ,226,166 |........... 19,505,642 CD SWAP ... 67080P-AC-0 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.AFE ... ...19,226,166 19,505,642
REPL45 .. IR SWAP CLO Replication ... ,300,000 |............ 4,291,016 CD SWAP ... 67080P-AE-6 . | NYACK PARK CLO LTD NYKPK_21-1A .... [1.C FE ... ....4,300,000 . 4,291,016
REPL4S .. IR SWAP CLO Replication ... ...329,576 |... 334,117 CD SWAP ... 67080P-AJ-5 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.F FE ... 329,576 ....334,117
REPL4S .. IR SWAP CLO Replication ... ...121,838 |... 123,200 CD SWAP ... 87231B-AL-7 . | TCI-FLATIRON CLO LTD TFLAT_17-1A . [1.A FE ... 121,838 .... 123,200
REPL4S .. IR SWAP CLO Replication . 1,542,000 . 1,537,934 | ... CD SWAP . . | 67080P-AJ-5 . | NYACK PARK CLO LTD NYKPK_21-1 1. .1,542,000 |.. . 1,537,934
126078RX0 . CD SWAP Replication .. ..50,000,000 19,456,195 10,652,499 |01/20/2022 12/20/2026 CD SWAP . .367,106 .612,700 |912810-SP-4 . | TREASURY BOND ... 1. 19,089,089 |.. 10,039,799
126078RX0 . CD SWAP Replication 20,242,536 10,734,902 CD SWAP . 912810-8S-8 . | TREASURY BOND . 1. 20,242,536 |.. 10,734,992
12607@RX0 .... CD SWAP Replication ... ..49,755,173 |...........26,119, 141 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1. ...49,755,173 ...26,119,141
12607@RX0 .... CD SWAP Replication .. 19,846,441 |........... 10,447,656 | .....ocooeeiiiiins | riiiiiiiiiiiiin, CD SWAP ... 912810-SS-8 . | TREASURY BOND ... 1. ... 19,846,441 ... 10,447,656
05565AC*2 . IR SWAP CLO Replication 150,000, 000 12,077,952 12,038,612 | 01/17/2024 ..... |01/17/2026 IR SWAP . .(91,921)] 009010-AA-0 . | AIMCO 2023-20A .. 1. 12,073,791 |.. 12,130,533
05565AC*2 . IR SWAP CLO Replication 35,250,000 35,492,217 IR SWAP . 06763M-AA-3 . | BABSON CLO LTD BABSN_23-4 1. 35,250,000 |.. 35,492,217
05565AC*2 . IR SWAP CLO Replication 1,830,000 . 1,839,625 IR SWAP . 067932-AA-1 . | BABSON CLO LTD BABSN_23-3 1. .1,830,000 |.. . 1,839,625
05565AC*2 ... IR SWAP CLO Replication ... 38,280,000 |........... 38,562,954 IR SHAP ... 20247B-AA-5 . | EMPIIR 2023-2A 1.A FE .. ...38,280,000 ... 38,562,954
05565AC*2 ... IR SWAP CLO Replication ... ...2,643,675 |............ 2,649,518 IR SWAP ... 20247B-AA-5 . | EMPIIR 2023-2A 1.A FE .. ... 2,643,675 ... 2,649,518
05565AC*2 ... IR SWAP CLO Replication ... ..34,750,000 |........... 34,879,611 IR SHAP ... 362943-AA-0 . | GALAXY CLO LTD GALXY_23-32 .... 1.A FE .. ...34,750,000 ...34,879,611
GOLUB CAPITAL PARTNERS CLO LTD
05565AC*2 .......... IR SWAP CLO Replication ............. TA e o [ 14,700,000 |........... 14,786,423 | ooooeeeeeeeee [ IR SWAP 38179U-AB-4 . [GOCAP_23~ .......eevvvrvrvnnnnnnnnnnnnnnns L N = = N 14,700,000 |........... 14,786,423
GOLUB CAPITAL PARTNERS CLO LTD
05565AC*2 .......... IR SWAP CLO Replication ............. TA e o [ 1,250,000 |....cevvenns 1,257,349 [ oooeeeeiiiiiiiis | i, IR SWAP 38179U-AB-4 . [GOCAP_23~ .......evvvvvvvvnnrnnnnnnnnnnnns TAFE e [, 1,250,000 |...coeennns 1,257,349
05565AC*2 ... IR SWAP CLO Replication ... 2,505,000 |............ 2,510,980 IR SWAP ... 617936-AC-3 . | MSEV 2023-20A . AFE ... .... 2,506,000 ....2,510,980
05565AC*2 ... IR SWAP CLO Replication ... 7,907,000 |............ 7,965,447 IR SHAP ... 87251P-AA-5 . | TCW 2023-2A ... AFE . .... 7,907,000 ... 7,965,447
05565AC*2 .... IR SWAP CLO Replication ... ..31,843,460 |........... 32,082,458 [ ........cceennnnn IR SWAP ... 92920F-AA-8 . | VOYA CLO LTD VOYA_23-1 AFE .. ...31,843,460 ...32,082,458
655408AA6 . IR SWAP CLO Replication . 4,793,789 |03/08/2024 IR SWAP . 36321E-AC-9 . | GALXY 2024-33A .. A FE .4,381,867 |.. . 4,401,035
655408AA6 ... IR SWAP CLO Replication ... L 1,607,837 | e [ IR SWAP ... 59801F-AA-1 . [MIDO 2024-15A ... AFE ... .... 1,500,000 .... 1,507,837
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STATEMENT AS OF MARCH 31, 2025 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
NEUBERGER BERMAN CLO LTD NEUB_24-58
655408AA6 . IR SWAP CLO Replication 1.A .2,770,839 IR SWAP . 640970-AA-7 . |.. A FE .2,763,334 |.. .2,770,839
655408AA6 . IR SWAP CLO Replication 1.A 11,342,143 IR SWAP . 67570A-AA-4 . | OCP CLO LTD OCP_24-31 A FE 11,247,000 |.. 11,342,143
655408AA6 . IR SWAP CLO Replication 1.A . 3,275,600 IR SWAP . T2132E-AA-7 . | PIPK 2024-16A . A FE .3,250,000 |.. . 3,275,600
655408AA6 . IR SWAP CLO Replication 1.A . 2,440,000 IR SWAP . 749972-AA-3 . | RAD CLO LTD RAD_24-27 A FE . 2,440,000 |.. . 2,440,000
65540@AA6 ... IR SWAP CLO Replication ... 1. B ..eeeeeenn.. 1,505,308 IR SWAP ... 92920H-AA-4 . | VOYA CLO LTD VOYA_24-2 ... .| 1.AFE ... . .... 1,500,000 .... 1,505,398
655408AA6 IR SWAP CLO Replication TA e o [ 1,545,000 |............ 1,549,354 IR SWAP 92020K-AA-7 . | VOYA CLO LTD VOYA_24-4 .............. TAFE e [, 1,545,000 |..ooeennnns 1,549,354
WARWICK CAPITAL CLO LTD WWICK_24-3
655408AA6 . IR SWAP CLO Replication 1.A 1,830,000 .1,846,970 IR SWAP . 93655P-AA-5 . |.. 1.A FE .1,830,000 |.. .1,846,970
65540@AA6 ... IR SWAP CLO Replication ... 1. ....2,706,304 IR SWAP ... 00889B-AC-5 . | AIMCO CLO LTD AIMCO_21-15 .. .. |1.FFE ... ....2,700,000 ....2,706,304
BENEFIT STREET PARTNERS CLO LTD
65540@AA6 ... IR SWAP CLO Replication ... 1. .... 2,404,572 IR SWAP ... 08182F-AU-3 . [BSP_20-2 ..... L Y N 2,400,000 |............ 2,404,572
655408AA6 . IR SWAP CLO Replication 1. . 4,458,211 IR SWAP . 46147K-AC-6 . | INVESCO CLO LTD INVCO_23-2 . .. |1.FFE . 4,431,000 |.. . 4,458,211
65540@AA6 ... IR SWAP CLO Replication ... 1. ... 1,952,547 IR SWAP ... 55280H-BA-4 . | MCF CLO LLC MCFCL_2014-1A .......... 1.F FE ... .... 1,950,000 ... 1,952,547
655408AA6 ... IR SWAP CLO Replication ... 1. ....6,008,203 IR SHAP ... 55281F-AQ-3 . | MCF CLO LLC MCFCL_2017-3A .. 1.F FE ... ....5,676,753 ....6,008,203
65540@AA6 ... IR SWAP CLO Replication ... 1. .... 5,547,681 IR SWAP ... 55293L-AL-7 . | MCF CLO LLC MCFCL_23-1 1.F FE ... ....5,478,000 ....5,547,681
655408AA6 ... IR SWAP CLO Replication ... 1. ....2,067,128 IR SHAP ... 55052M1-AE-3 . | MAGNETITE CLO LTD MAGNE_23-34 ..... 1.F FE ... .... 2,043,500 ....2,067,128
65540@AA6 ... IR SWAP CLO Replication ... 1. .... 3,105,322 IR SWAP ... 67080P-AJ-5 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.F FE ... ....3,100,000 .... 3,105,322
655408AA6 ... IR SWAP CLO Replication ... 1. ....5,008, 168 IR SHAP ... 67389D-AG-6 . | OAKTREE CLO LTD OAKCL_23-1 ......... 1.F FE ... ....5,064,000 ....5,098,168
655408AA6 . IR SWAP CLO Replication 1. . 2,282,659 IR SWAP . 675930-AG-6 . | OCTAGON 59 LTD 0CT89_2022-1 ........ [ 1.F FE .2,275,000 |.. . 2,282,659
655408AA6 . IR SWAP CLO Replication 1. . 2,856,540 IR SWAP . 69702E-AE-5 . | PALMER SQUARE CLO LTD PLMRS_21-4 . [1.F FE . 2,850,000 |.. . 2,856,540
655408AA6 . IR SWAP CLO Replication 1. . 6,435,337 IR SWAP . 72134C-AG-6 . |PIKES PEAK CLO PIPK_ 23-14 .......... 1.F FE .6,391,000 |.. . 6,435,337
655408AA6 . IR SWAP CLO Replication 1. . 3,308,452 IR SWAP . 75884Y-AE-8 . | REGATTA XX FUNDING LTD REG20_21-2 |[1.F FE .3,300,000 |.. . 3,308,452
65540@AA6 ... IR SWAP CLO Replication ... 1. .... 4,605,547 IR SWAP ... 87230A-BA-3 . | TCI-FLATIRON CLO LTD TFLAT_16-1A . [1.F FE ... ....4,600,000 .... 4,605,547
TEXAS DEBT CAPITAL CLO LTD
655408AA6 IR SWAP CLO Replication TA e o [ 2,532,000 |............ 2,557,855 IR SWAP 88238C-AC-6 . [TCIFC_23-1 ....ovvvviiiiniiiiniiniiinnnns L Y N 2,532,000 |......oveees 2,557,855
655408AA6 ... IR SWAP CLO Replication ... 1. ... 2,840,273 IR SHAP ... 92019A-AE-4 . | VOYA CLO VOYA_21-2 ... FFE ... .... 2,835,000 ....2,840,273
65540@AA6 ... IR SWAP CLO Replication ... 1. .... 4,003,072 IR SWAP ... 00901Q-AE-2 . | AIMCO 2023-20A FFE ... .... 3,947,500 .... 4,003,072
655408AA6 ... IR SWAP CLO Replication ... 1. .... 5,008,825 IR SHAP ... 06763M-AE-5 . | BABSON CLO LTD BABSN 23-4 ... FFE ... ....5,000,000 ....5,098,825
65540@AA6 ... IR SWAP CLO Replication ... 1. ....5,051,011 IR SWAP ... 15033P-AE-3 . | CEDAR FUNDING LTD CEDF_23-17 ...... [1.F FE ... ....5,000,000 ....5,061,011
CHURCHILL MIDDLE MARKET CLO LTD
65540@AA6 ... IR SWAP CLO Replication ... 1. .... 5,869,980 IR SWAP ... 171929-AA-0 . [CHUML _24 1.AFE ... ....5,870,000 ....5,869,980
655408AA6 ... IR SWAP CLO Replication ... 1. .... 3,919,014 IR SHAP ... 33882C-AE-7 . |FLAT 2023-2A .. 1.F FE ... .... 3,841,000 ... 3,919,014
65540@AA6 ... IR SWAP CLO Replication ... 1. .... 5,054,147 IR SWAP ... 362943-AE-2 . | GALAXY CLO LTD GALXY_23-32 .... 1.F FE ... ....5,000,000 .... 5,054,147
655408AA6 . IR SWAP CLO Replication 1. . 4,235,199 IR SWAP . 617936-AG-4 . | MSEV 2023-20A ............ 1.F FE .4,175,000 |.. . 4,235,199
655408AA6 . IR SWAP CLO Replication 1. .3,027,613 IR SWAP . 67578R-AG-6 . | OCP CLO LTD OCP_23-30 1.F FE .3,000,000 |.. .3,027,613
65540@AA6 .......... | IR SWAP CLO Replication ... 1. .... 5,036,005 IR SHAP ... I . | 69120N-AA-7 . | OR 2024-19A 1.A FE ... .... 5,005,000 . 5,036,095
9999999999 - Totals 1,420,294,060 1,223,820,304 3,253,001 6,746,963 XXX XXX XXX 1,417,041,059 1,217,073,342
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STATEMENT AS OF MARCH 31, 2025 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 INVENLOTY ..........cocvoveueueueeieiieeeieieee e e [ O 847,224,382 ... [ |t [ nnen [reennieaee st sens et ennanes [oeseeeseeaean sttt en s naeaeees [enseeeaeene e e et naes 8 [ 847,224,382
Add: Opened or Acquired Transactions...............cccoveveveueeeeererenennnseeeeeeen (<1 Lo T L O AU O U T SOOI RO 9 |, 682,776,519
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value................cccoccovvivniiicn o, XXX v oo o, XXX v oo o, XXX vveieeiees oo o, XXX e ooy e, XXX eeveeieens froreeeie s
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns T 109,548,072 |..o.eeoeeeeeeeeeeeeeeeeeie e eereeies o e e e eeenene Jeeeeeee e e eee e eaeees [oeeeeeeeee e e e e eeeeeenees ereeeereeeeee e e e eeeneennsfeeeeeeee e e L I 109,548,072
Less: Positions Disposed of for Failing Effectiveness

L0741 C=Y - V) N O RO N RO N RO N OO OO AU OO OO U URURURUR WEUROR U PP O URURORPR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 158,768 XXX XXX XXX XXX 158,768
Ending Inventory 16 1,420,294,061 16 1,420,294 ,061
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STATEMENT AS OF MARCH 31, 2025 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 14 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias 774,613,647
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ccueueuriieieieieieieeees ceereresesieneeeenenens 51,025
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 774,664,672
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 920,743,470
Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (146,078,798)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SECHON 1, COIUMN O ..ottt s e s s s s e s e st n s s s st ensesenaens sebseesces 1,128,426,194

Part D, SECHON 1, COIUMN 10 ....uiiiiiieiiieieiee ettt e e s s s e s s s s s es e s s st et e s s es s ennsenne fesssbesantaes (129,406,645)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ...uiiuiiiiitieieiei ettt ettt ettt ettt et E et bt b s bbb bbbt s bbbt enes osbesniesneas 611,135,349

Part B, SECHON 1, COIMN 20 .......uiueuietieetieetrieetisetseseesese s s s esetses e es s ees b ees b es e ees b ees b es b es b es b £s b e bs e b bse bt s eb et s bbb esanben febsiesseesseesnea 839,130

Part D, SECHON 1, COIUMN 12 ...ttt eesessensenaeans 611,974,480

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF MARCH 31, 2025 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 Iltem 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
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MORGAN STANLEY AND
C0. INTERNAT IONAL

pc 1 e
4PQUHN3JPFGFNF3BB65 1,935.00/(1,976
APR25 RTY C @ 1935 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index {3 ......ccccoiiiiii. 4PQUHN3JPFGFNF3BB653 . 04/23/2024 |. 04/21/2025 |......... 22,01 |...... 44,050, 137(.14) ... 560,101 [oeeeeeeeiieees [ [ 652,852 |.uvveeeees e 652,852 |....... (148, 240)). e | e e | e B062 ............

MORGAN STANLEY AND
C0. INTERNATIONAL

e
4PQUHN3JPFGFNF38B65 1,962.00/(2,091

APR25 RTY C @ 1962 ... [Liability Hedge ...... Exhibit 7 ... |Equity/Index |3 .... .. 4PQUHN3JPFGFNF3BBES3  |. 04/16/2024 |. 04/11/2025 |.... 18,096,639[.13)  [oiiii.580,638 [ [ oo 529,247 [ 1..529,247 |....... (391,426)(... e foeererieieieienes [rereeneeieieiens oereeeneeesieen | eeeeeens BO62 ...
MORGAN )
C0. INTERNAT |ONAL

APR25 RTY C @ 1973.62 4PQUHN3JPFGFNF3BB65 1,973.62/(2,026

........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index |3 ......c.ccoernone.. 4POUHNBJPFGFNF3BB653 . 04/30/2024 |. 04/25/2025 |.........22,783 |...... 46,170,889 |.55) e 885,711 e oo [ 710,817 | o 710,417 [ (301,265) e [oveieieieieeees foeeeeeeeeeenes foereeeieieienen | cevieenn |BOB2 o
MORGAN STANLEY AND
€0. INTERNAT |ONAL
e e

APR25 RTY C @ 2045.96 4PQUHN3JPFGFNF3BB65 2,045.96/(2, 113

........................... Liability Hedge ...... [Exhibit 7 ... |Equity/Index |3 ......c.c.ccournene.. 4POUHNBJPFGFNF3BB653 . 04/09/2024 |. 04/03/2025 |.........14,438 |...... 30,513,125.39) e 588,991 [ oo [ 95,567 [ e [ 85,567 | (864,008)(-.veiiene oo [ oo | v [BOB2 i
BN PARIBAS | e

APR25 SPX C @ 4963.83 ROMUNSFPUBNPROBKSPS 4,963.83/(5,071

........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [3 ..................... ROMUNSFPUBMPROBKSPS3 |. 04/23/2024 |.04/21/2025 |.........50,914 |..... 258,235,299 |.99) e 3,644,824 [ s [0 5,345,824 | e [ 5,345,824 | 189,264 [ e [ oo | e [BOB2 e
BWPPARIBAS |

APR25 SPX C @ 5029.64 ROMUNSFPUBNPROBKSPS 5,029.64/(5, 134

........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index |3 ........c.cccc....... ROMUWSFPUBNPROSKSPS3 |. 04/30/2024 |.04/25/2025 |.........62,407 |..... 320,442,471(.72) e 4,327,301 [ oo [0 6,209,928 | o [0 6,200,928 |1 125,463 [ e [ oo | e [BOB2
SOCIETE GENERALE | | e
02RNES | BXP4ROTDBPU4 5,060.00/ (5,254

APR25 SPX C @ 5060 ... [Liability Hedge ...... Exhibit 7 ... |Equity/Index |1 .ovoveveverererennes 02RNESIBXPAROTOBPUAT  |. 04/16/2024 |.04/11/2025 |......... 31,775 )|.....166,966, 186 [.64)  |..... 3,766,291 [.vveeereeeees [ e 5,991,379 [ oo fornn 5,991,379 |......... 249,871 v [ oo oo | e BOB2 ...
BWPARIBAS |

APR25 SPX C @ 5144.19 ROMUNSFPUBNPROBKSPS 5,144.19/ (5,269

<o |Liability Hedge ...... Exhibit 7 ... |Equity/Index |3 wooveririririeiennns ROMUWSFPUBNPROBKSPB3 . 04/09/2024 |. 04/03/2025 |........ 51,670 |.....272,272,482|.45) ... 4,008,464 [.vveveneiris [ o 6,461,706 |.cvevevens |ornne 6,461,706 |......... 451,308 [+vvevenerreies oo e foeeee
MORGAN STANLEY AND
C0. INTERNAT |ONAL
e e
4PQUHN3JPFGFNF3BB65 2,026.00/(2,290

AUG25 RTY C @ 2026 ... [Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ..oocoververerennne. 4POUHN3JPFGFNF3BB653 . 08/06/2024 |. 08/01/2025 |.......... 3,506 [....... 8,030,773/.58)  |eereen 448,087 |-vnvenereneens foreieneeieieeienes foeeins 309,488 | ..vevvvens e 30,488 |....... (288,749). v v [overeeeeeneeeiens feoreeeeeeeees o | e BOB2 ...
BWPPARIBAS |

AUG25 RTY C @ 2029.42 ROMUNSFPUBNPROBKSPS 2,029.42/(2,103

........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index |3 ........c.ccco....... ROMUWSFPUBNPROSKSPS3 |.08/13/2024 |.08/08/2025 |.........15,322 |...... 32,226,456 |.28) eeee 855,782 [ oo [ 583,908 | e [ 543,108 oo (285,307)ceceiieiens oo [ oo | et [BOB2 i
SOCIETE GENERALE | | e

AUG25 RTY C @ 2029.88 02RNE8 | BXP4ROTD8PU4 2,029.88/(2,215

........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index 1 ..................... ORNESIBXPAROTDPUA1 |.08/20/2024 |.08/14/2025 |..........4,948 |...... 10,963,284 .70) eeeeenB32,256 [ oo [eeer.364,805 | e [o.364,805 | (261,382)) e e [ foeeeeeeieee | e [BOB2 e
SOCIETE GENERALE | | e

AUG25 RTY C @ 2136.03 02RNE8 | BXP4ROTDBPU4 2,136.03/(2,252

<o |Liability Hedge ...... Exhibit 7 ... |Equity/Index |1 woovririerererennes O2RNESBXPAROTDBPUA1 . 08/27/2024 |. 08/22/2025 |.......... 9,554 |...... 21,517,519].20) | 631,328 |-vovrerereeees oo oo 327,481 |... 327,481 |....... (353,586)[. . vvvvererens foorereeieieienenes feeerieisinieiens oo
NOMURA GLOBAL
FINANCIAL PRODUCTS
we L e

AUG25 RTY C @ 2166.37 0Z3V05H2G7GRS05BHJ9 2,166.37/(2,243

........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index [1 .........cc.o........ OZ3VOSH2G7GRSOSBHJ91 |. 09/04/2024 |.08/28/2025 |........ 17,074]...... 38,301,080 |.24) ceeen693,084 [ foees [ 374,075 | [ 874,075 | (420,267 e o oo | e [BOB2
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STATEMENT AS OF MARCH 31, 2025 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)
BNP PARIBAS ..
ROMUWSFPUBMPROBKS5P8 5,173.00/(5,420
AUG25 SPX C @ 5173 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ....cooviiiiiinnnie ROMUWSFPUBMPROBKSP83  |. 08/13/2024 |. 08/08/2025 |......... 28,430 |..... 154,101,6881.39) [...... 4,854,707 |eeeeeeeeeeeeee |oeeemeeeeeeeeennn fees 5,437,208 | ..ccvvvnnns feunnnn 5,437,208 |....... (498,257 )|.cevveeeeeemenn foeeeemmmeeeeeeen feee e e | s BO62 ............
BANK OF AMERICA, NA
AUG25 SPX C @ 5370.68 BATYDEBBGKNZ0031NB2 5,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |7 ..................... BATYDEBGGKMZOO31MB27 |. 08/20/2024 |.08/14/2025 |.........23,932|..... 135,464,453 . e 4,845,751 [ i [0 4,730,964 [ [0 4,730,964 |l (783,329 [ [ [ | e [BOB2
WELLS FARGO BANK,
KB1H1DSPRFMYMCUFXTO 5,517.00/(5,678
AUG25 SPX C @ 5517 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [9 .....ooeiriiiinnnns KB1H1DSPRFMYMCUFXTO9 | 09/04/2024 |. 08/29/2025 |......... 42,033 |..... 238,673,0421.23)  |..... 4,405,058 [...ooviiiininnns fevriniinneiiinns fees 4,359,655 [......cceun |onnne 4,359,655 |....... (871,208)[.vevvvvvnnnens Jevvnineeeeeiiiins [ o | e BO62 ............
BNP PARIBAS |
AUG25 SPX C @ 5569.91 RONUNSFPUBNPROBKSPS 5,569.91/(5,653
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... ROMUWSFPUBMPROBK5P83 |. 08/27/2024 |.08/22/2025 |.........76,994 |..... 435,276,340 (.38) e 4,391,788 [ | |00 4,088,634 [ [l 4,088,634 ... (866,275)] e [ eeeeneeees feeeeene e oo | e [BOB2
WELLS FARGO BANK,
DEC25 RTY C @ 2157.98 KB1H1DSPRFMYNCUFXTO 2,157.98/(2, 381
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |9 .......c............. KBIHIDSPRFMYMCUFXTOQ [. 12/24/2024 |. 12/19/2025 |..........8,177 |...... 19,476,715(.89) eeeeeenn096,367 [ e [ 520,759 [ [ 520,759 e (464,885)] e [ e e | e [BOB2
NOMURA GLOBAL
FINANCIAL PRODUCTS
INC
DEC25 RTY C @ 2212.33 0Z3V05H2G7GRS05BHJ ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |1 ..................... 0Z3VOSH2G7GRSOSBHJO1 |. 12/31/2024 |. 12/26/2025 |.........21,416|...... 48,862,531 |. 840,364 |...uuneeeiinnns foeeeieininniiiinn [ 443,450 | oo |l 443,450 | (384,580). e e foeni e | e |BOB2
SOCIETE GENERALE
DEC25 RTY C @ 2341.62 02RNES | BXP4ROTDBPU4 2,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |1 ..................... O2RNESIBXP4ROTD8PU41 |[. 12/17/2024 |. 12/11/2025 |.........22,334|...... 53,708,133 . 758,016 [.eeeeeeeeeeeee Jeeeeeeeeeeeis foeeeeenn 267,420 [ v [oee 267,420 o (354,198 fee s feeeemee e e | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
4PQUHN3JPFGFNF3BB65 2,382.00/ (2,441
DEC25 RTY C @ 2382 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 .....ooeiiiiiinnnns 4PQUHN3JPFGFNF3BB653 | 12/10/2024 |. 12/05/2025 |......... 25,590 |...... 62,466,981(.07) ... 844,214 |ooveieiiiin o e 227,853 | ceeeeein [ 227,853 |....... (ST R )] PR RN PP R BO62 ............
BNP PARIBAS |
DEC25 SPX C @ 5839.72 RONUNSFPUBNPROBKSPS 5,839.72/ (6,002
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... ROMUWSFPUBMPROBK5P83 |. 12/24/2024 |. 12/19/2025 |.........50,315 |..... 306,563,257 |.88) 8,893,176 [ | | 8,111,765 [ [ 6,111,765 1L (2,079,362)] e [ e e | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
DEC25 SPX C @ 5882.37 4PQUHN3JPFGFNF3BB65 5,882.37/(6,049
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... 4PQUHN3JPFGFNF3BB653 |. 12/31/2024 |. 12/26/2025 |.........67,328 |.....407,279,191(.18) e 1,390,595 [ i |00 5,432,780 [ e [0 5,432,780 o (1,794,398 e [ e [ | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
Pec 0 e
4PQUHN3JPFGFNF3BB6 6,036.50/(6,089
DEC25 SPX C @ 6036.5 |Liability Hedge ...... Exhibit 7 ... |Equity/Index (3 .... .. 4PQUHN3JPFGFNF3BBE53 | 12/17/2024 |. 12/12/2025 |....... 224,709 .. 1,368,282,313(.13)  |...... 8,105,254 P R 5,014,189 [..oeeveeees [onnnee 5,014,189 |..... (2,177,671)|. .|B062 ...
BNP PARIBAS | e
DEC25 SPX C @ 6039.85 RONMUNSFPUSNPROSKSPS 6,039.85/(6, 102
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index veveveeneeeeennnes.. ROMUWSFPUBMPROBKSP83  |. 12/10/2024 |. 12/05/2025 |....... 135,534 |..... 827,127,408 |.73) 5,796,789 [ i |00 3,529,450 [ [l 3,529,450 [l (1,615,484)] i [ [ [ | e [BOB2
WELLS FARGO BANK,
FEB26 RTY C @ 2102.06 KB1H1DSPRFMYNCUFXTO 2,102.06/(2, 199
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |9 ..................... KBIH1DSPRFMYMCUFXT09 [. 03/04/2025 |.02/27/2026 |.........12,506 |...... 27,502,320 (. 13) eeeeeneernnnnns foeeenn586,281 | [ 521,877 [ [ 521,877 (84,404 [ [ [ | e [BOB2
SOCIETE GENERALE | | ||
(02RNES | BXP4ROTDBPU4 2,155.00/(2,321
FEB26 RTY C @ 2155 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index [1 ..oooeiiiiiinnnnnns 02RNES |BXP4ROTDBPU41  |. 02/25/2025 |. 02/20/2026 |.......... 5,837 |...... 13,563,2810.96) | | 476,241 | oo 327,827 | .eveeinee oo 327,827 |....... (148, 414)]. ... |ennmeeeeenis oo foeeeecciiieees | s B062 ............
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STATEMENT AS OF MARCH 31, 2025 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 ltem Exposure | Entity (b)
WELLS FARGO BANK,
FEB26 RTY C @ 2266.27 KB1H1DSPRFMYNCUFXTO 2,266.27/(2,322
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |9 ..................... KBIHIDSPRFMYMCUFXTO9 [. 02/11/2025 |.02/06/2026 |.........26,112]|...... 60,657,915].99) eeeeereeennnnns [ 815,739 | | 409,515 [ [0 409,515 il (406,224)]. e [ [ [ | e [BOB2
BNP PARIBAS
FEB26 RTY C @ 2272.39 RONUNSFPUBNPROBKSPS 2,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index weveeneeneeeeennnnn.. ROMUWSFPUBMPROBKSP83  |. 02/19/2025 |. 02/13/2026 |.........51,051 |..... 117,174,297 |. reeeenn 666,726 [oiiiiiiiiieiis e 835,857 [ | 335,657 [ (831,089)] e oo e e | e [BOB2
BNP PARIBAS
FEB26 SPX C @ 5830.95 ROMUNSFPUBNPROSKSPS
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index vevevreeneeeeennnes.. ROMUWSFPUBMPROBKSP83  |. 03/04/2025 |. 02/27/2026 |.........51,949 |..... 312,290,375].48) eeeeeereeeennnns [0 5,620,362 |aenncciiiiiin |0 4,904,014 [ [0 4,904,014 |l (716,348 [ [ [ | e [BOB2
NOMURA GLOBAL
FINANCIAL PRODUCTS
N s
FEB26 SPX C @ 5948.63 023V05H2G7GRS05BH9 5,948.63/(6, 170
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |1 ..................... 0Z3VO5H2G7GRSO5BHJ91 [. 02/25/2025 |.02/20/2026 |.........35,926 |..... 221,664,139(.02) eeeeeeeeeennnn [oeeee 4,982,577 | |00 3,653,296 [ aniinnnn [ 3,653,206 ... (1,329,281)] e [ feeeeeie e oo | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
FEB26 SPX C @ 5991.83 4PQUHN3JPFGFNF3BB65 5,991.83/(6, 110
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... 4PQUHN3JPFGFNF3BB653 |. 02/11/2025 |. 02/06/2026 |.........84,638 |.....517,215,201(.91) eeeeeeeeeennnnns [0 6,874,208 | | 4,615,265 [ L0 4,615,265 ... (2,259,033)]. e [ e [ | e [BOB2
NOMURA GLOBAL
FINANCIAL PRODUCTS
N - e
0Z3V05H26G7GRS05BHJ9 6,051.40/(6,156
FEB26 SPX C @ 6051.4 |Liability Hedge ...... Exhibit 7 ... |Equity/Index |1 .... .. 0Z3VO5H2G7GRS05BHJ91 | 02/19/2025 |. 02/13/2026 |......... 98,946 |..... 609,147,197 [.36)  |eeeeeeeeeeie foeees 7,129,059 |... J IO 4,517,875 [ eveeeenes fonnees 4,517,875 |..... (2,611, 184)f. .|B062 ...
SOCIETE GENERALE | | || e
(02RNE8 | BXP4ROTDBPU4 2,163.00/(2,284
JAN26 RTY C @ 2163 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index (1 .... .. 02RNE8IBXP4ROTDBPU41 |. 01/14/2025 |.01/08/2026 |..........9,828 |...... 22,452,951(.59) 651,793 |... ...400,873 |........... ....400,873 |....... (ST 720)| P RN PP TR BO62 ...
MORGAN ND
CO. INTERNATIONAL
JAN26 RTY C @ 2191.19 4PQUHN3JPFGFNF3BB65 2,191.19/(2,360
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... 4PQUHN3JPFGFNF3BB653 |. 01/22/2025 |.01/16/2026 |..........7,443 |...... 17,570,020 |.61) eeeeeeeeeemnnn foeeeeenn 738,420 | e 362,285 [ [ 362,285 o (376, 135)] e [ e e | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
4PQUHN3JPFGFNF3BB65 2,213.00/(2,309
JAN26 RTY C @ 2213 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 .....oooeiiiiinnnns 4PQUHN3JPFGFNF3BB653  |. 01/07/2025 |. 01/02/2026 |.......... 9,500 |...... 21,938,9201.36) [ s 520,125 |.eevveneiiiiinnn o 265,116 [.evvnneeens o 265,116 |....... (P01 P RN PR TR BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL
PLC ..
4PQUHN3JPFGFNF38B65 2,257.00/(2,315
JAN26 RTY C @ 2257 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ....cooviiiiiirnnnne 4PQUHN3JPFGFNF3BBE53 | 02/04/2025 |. 01/30/2026 |......... 28,514 |...... 66,034,147[.85) | o 933,548 |.eeeveneeieeenenn fereeeees 470,174 | .eveeeeees o 470,174 |....... (463,374). e foeeeeemneeeecees [ e | e BO62 ............
BNP PARIBAS
ROMUWSFPUBMPROBKS5P8 s
JAN26 RTY C @ 2279.9 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ....ooeiiiiiinnnns ROMUWSFPUBMPROBKSP83  |. 01/28/2025 |. 01/23/2026 |......... 22,621 |...... 52,715,300 . 629,769 [..enneiiiiininnes |oeeennnnn 299,421 | eeeeeii [ 299,421 |....... (R P RN PP TR BO62 ............
WELLS FARGO BANK,
KB1H1DSPRFMYMCUFXTO 5,784.00/ (5,963
JAN26 SPX C @ 5784 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [9 ....iiiiiiinnnns KB1H1DSPRFMYMCUFXTO9  |. 01/14/2025 |. 01/09/2026 |......... 43,091 |..... 256,962,837 1.26) | feenenn 5,006,312 [cceevviiiiienns feneen 4,106,349 | ..ooevvnnnn [ennnnn 4,106,349 |....... (899,964)]...cvvnneviinnnns fooreeinnininiiens feeciiii e | s BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL
Pec 0 e
JAN2G SPX C @ 5832.75 4PQUHN3JPFGFNF3BB65 5,832.75/(6, 144
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... 4PQUHN3JPFGFNF3BB653 [. 01/22/2025 |.01/16/2026 |.........24,220 |..... 148,814,219(.27) eeeieeeeeeeenns [0 5,859,285 | [ 3,612,988 | L [ 3,612,988 L. (1,746,252)]. i feeeeeeeeieees fereeineneeeeeenn foeeeeeiiiiine | eeeeennnnn [BOB2 Ll
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STATEMENT AS OF MARCH 31, 2025 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)
BNP PARIBAS ..
JAN26 SPX C @ 5860.88 RONUNSFPUBNPROBKSPS 5,860.88/ (5,998
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index weeeeneeneeeeeennnn.. ROMUWSFPUBMPROBKSP83  |. 01/07/2025 |. 01/02/2026 |.........52,551 |..... 315,206,679 |.11) e eeeennnn e 4,968,172 | |00 3,636,262 [ e [0 3,636,262 ... (1,331,900)] e [ feeeeeie e e | e [BOB2
WELLS FARGO BANK,
JAN26 SPX C @ 5979.93 KB1H1DSPRFMYNCUFXTO 5,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index wevevneeneeeeennnnn.. KBIHIDSPREMYMCUFXTO9  |. 02/04/2025 |. 01/30/2026 |.........98,623 |..... 600,953,333 |. ieeeen 7,520,004 [ e 5,175,245 [ | 5,175,245 [ (2,344, 759)]. e e [ e | e [BOB2 L
NOMURA GLOBAL
FINANCIAL PRODUCTS
N - s
0Z3V05H267GRS05BHJ9 5,994.00/(6, 144
JAN26 SPX C @ 5994 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [1 ....cooooiriiinnnnnns 0Z3VO5H2G7GRS05BHJ91  |. 01/28/2025 |. 01/23/2026 |........ 61,841 [..... 379,982,6431.51) e | 6,243,467 |..evvneiiiinnnn o 4,120,159 | .oevvnnnnn [ennnnn 4,120,159 |..... (AR PR PR RPN R RN S BO62 ............
WELLS FARGO BANK,
JUL25 RTY C @ 2005.49 KB1H1DSPRFMYNCUFXTO 2,005.49/(2,252
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |9 ..................... KBIH1DSPRFMYMCUFXT09 [. 07/16/2024 |.07/11/2025 |..........3,307 |........7,448,588 .37) B35, 767 [ i | 295,871 [ [0 205,87 | (266, 768)] e [ e [ | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
pc 0 e
JUL25 RTY C @ 2024.99 4PQUHN3JPFGFNF3BB65 2,024.99/(2,043
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... 4PQUHN3JPFGFNF3BB653 [. 07/09/2024 |.07/07/2025 |.........43,954 |...... 89,821,318 .53) e B78,200 [ e e 827,762 [ [ 427,762 o (194,829)]. e [ e o | e [BOB2
WELLS FARGO BANK,
KB1H1DSPRFMYMCUFXTO 2,174.00/(2,253
JUL25 RTY C @ 2174 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [9 ...ccovviiriirnnnne KB1H1DSPRFMYMCUFXTO9  |. 07/23/2024 |. 07/18/2025 |......... 13,873 |...... 31,258,366(.18) ... 637,881 [ e Joeeeennn 248,606 [.....ooeeen foreeennnn 248,606 |....... (402,197)[- oo eeeeeeeeeee e eeemmis foeeeeeemeeeeeeen [ | s BO62 ............
WELLS FARGO BANK,
JUL25 RTY C @ 2196.93 KB1H1DSPRFMYNCUFXTO 2,196.93/(2, 287
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index weveeneeneeeeeennnn.. KBIHIDSPREMYMCUFXTO9  |. 07/30/2024 |. 07/25/2025 |.........14,079 |...... 32,206,698 |.57) e B9 B17 [ e | 247,082 [ [ 247,082 e (44,45 [ e o | e [BOB2
WELLS FARGO BANK,
JUL25 SPX C @ 5194.36 KB1H1DSPRFMYNCUFXTO 5,194.36/ (5,587
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index weveeneeneeeeennnnn.. KBTHIDSPREMYMCUFXTO9  |. 08/06/2024 |. 07/31/2025 |.........16,398 [...... 91,622,513 |.42) 3,918,794 [ | | 4,758,968 [ [ 4,758,968 | (BTATB)| e [ e e | e [BOB2
BNP PARIBAS | e
JUL25 SPX C @ 5375.77 ROMUNSFPUSNPROSKSPS 5,375.77/(5,581
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index tevevveeneeeeennnns.. ROMUWSFPUBMPROBKSP83  |. 07/30/2024 |. 07/25/2025 |.........35,748 |..... 199,528,892 .54 e 8722,31 [ e |00 5,185,870 [ [0 5,185,870 e (783,483)] s [ e [ | e [BOB2
WELLS FARGO BANK,
JUL25 SPX C @ 5472.72 KB1H1DSPRFMYNCUFXTO 5,472.72/(5,615
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index veveveeneeeeennnen.. KBIHIDSPREMYMCUFXTO9  |. 07/09/2024 |. 07/03/2025 |.........32,171 |..... 180,645,634 |.17) e 3,138,281 [ i 10000 3,002,565 [ [0 8,092,565 |.nnn (595, 750)] i [ e [ | e [BOB2
BNP PARIBAS ..
JUL25 SPX C @ 5488.28 RONUNSFPUBNPROBKSPS 5,488.28/ (5,665
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... ROMUWSFPUBMPROBK5P83 |. 07/23/2024 |.07/17/2025 |.........43,641 |.....247,265,105(.89) 5,128,254 [ | |00 5,061,825 [ i [0 5,061,825 ... (1,061,829)] e [ e e | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
4PQUHN3JPFGFNF3BB65 5,569.50/ (5,659
JUL25 SPX C @ 5569.5 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 .....ooeviiiiinnnns 4PQUHN3JPFGFNF3BB653  |. 07/16/2024 |. 07/11/2025 |......... 70,759 |..... 400,430,1341.07) |...... 4,301,892 |ouevniiiiiiinns foevrinineeeiinns fees 3,998,279 | .oeevvennnn [ennnnn 3,998,279 |....... (960, 138)[...eevvvvenneens Jeevnnneeeevinens foorevviniinnins foicii | e BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL
Pec 0 e
JUN2S RTY C @ 1999.79 4PQUHN3JPFGFNF3BB65 1,999.79/(2,070
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... 4PQUHN3JPFGFNF3BB653 [. 06/18/2024 |. 06/13/2025 |.........13,337|...... 27,608,924 . 10) 535,881 [ | oo 490,419 | 490,419 )L (286,201)] e feee e es foeerenieneeeeeeen foreeeeiiiie | el [BOB2 Ll
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STATEMENT AS OF MARCH 31, 2025 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 ltem Exposure | Entity (b)
WELLS FARGO BANK,
JUN25 RTY C @ 2015.55 KB1H1DSPRFMYNCUFXTO 2,015.55/(2,053
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |9 ..................... KBIHIDSPRFMYMCUFXTO9 [. 07/02/2024 |.06/26/2025 |.........34,644|......71,158,430.99) e 74,986 [ | [0 697,286 [ [ 897,286 | (325,020)]. e [ [ [ | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
pc 01 e
JUN2S RTY C @ 2015.68 4PQUHN3JPFGFNF3BB65 2,015.68/(2,032
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 .......c............. 4PQUHN3JPFGFNF3BBB53 . 06/25/2024 |. 06/20/2025 |.........74,417 |..... 151,279,343 .86) eeeees 750,868 [ Jeee e Joeeeenn892,954 [ [ 892,954 L (B01,086)] e [ e eeeneeees feeeeene e oo | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
JUN25 RTY C @ 2019.54 4PQUHN3JPFGFNF3BB6 2,019.54/(2,072
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 .... .. 4PQUHN3JPFGFNF3BBE53  |. 06/11/2024 |. 06/06/2025 |.........22,490 |...... 46,602,204 |.13) ....589,056 |....... (319,876)|. veeeene... [BOB2 ...
WELLS
KB1H1DSPRFMYMCUFXTO 5,281.00/(5,395
JUN25 SPX C @ 5281 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [9 ....coviiiiiiinnnns KB1H1DSPRFMYMCUFXTO9  |. 06/11/2024 |. 06/06/2025 |......... 54,936 |..... 296,396,2011.30)  |...... 4,172,389 |oeeeeieiiiinees | e 4,998,698 |....cevunnn [eunnnn 4,998,698 |....... (426,574)).ccvvneeiiinnnns foorerenniiin e e | e BO62 ............
BNP PARIBAS |
JUN25 SPX C @ 5354.35 RONUNSFPUBNPROBKSPS 5,354.35/(5,506
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index teveereeeeeeeeennnn.. ROMUWSFPUBMPROBKSP83  |. 06/18/2024 |. 06/12/2025 |.........46,765 |..... 257,494,637 |. 14 e 4,898,634 [ | | 5311925 [ [ 5,311,925 | (B64,246)] e [ e e | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
4PQUHN3JPFGFNF3BB65 5,444.00/ (5,49
JUN25 SPX C @ 5444 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index (3 .... .. 4PQUHN3JPFGFNF3BBE53  |. 06/25/2024 |. 06/20/2025 |....... 130,163 |..... 715,162,381(.36) |...... 4,369,572 P A 4,753,934 [..coeeeeiin | 4,753,934 |....... (691,716)|. .|B062 ...
MORGAN ND
CO. INTERNATIONAL
4PQUHN3JPFGFNF38B65 5,450.60/(5,493
JUN25 SPX C @ 5450.6 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ....cooviiiiirnnnie 4PQUHN3JPFGFNF3BB653  |. 07/02/2024 |. 06/26/2025 |....... 201,961 .. 1,109,412,165].20) [...... 5,827,060 [-eeeeenneeeeenn [oreneeeeeeeiaes foeees 6,199,982 | ....covvnns fennnnn 6,199,982 |....... (915, 164)[. oo eeeeeeeeeee oo eeeeenis foreeeeemeeeeeeen foeeecee | s BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
4PQUHN3JPFGFNF3BB65 1,992.00/(2,099
MAR26 RTY C @ 1992 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 .....oiiiiiiinnnns 4PQUHN3JPFGFNF3BB653  |. 03/18/2025 |. 03/13/2026 |......... 12,789 |...... 26,848,587 [.35) | o 762,352 |.eevveneiniinnnn foreenees PRSI I R, 735,623 |......... [T )) O RN N RN [ BO62 ............
BNP PARIBAS |
WAR26 RTY C @ 2037.55 RONUNSFPUBNPROSKSPS 2,037.55/(2, 124
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... ROMUWSFPUBMPROSK5P83 [. 03/11/2025 |.03/05/2026 |.........16,356 |...... 34,753,392(.81) eeeeeeeeeennnn foeeeeennd892,677 | |l 715,954 [ [ 715,954 | 028,278 [ [ e e | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
PLC ..
4PQUHN3JPFGFNF3BB65 2,043.00/(2,128
MAR26 RTY C @ 2043 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 .....oiiiiiiinnnns 4PQUHN3JPFGFNF3BB653  |. 03/25/2025 |. 03/19/2026 |......... 17,269 |...... 36,759,311[.63) | o 836,165 [...eveieviinnnnns foeeennnnn 736,377 [ceveeeeees [ 736,377 |......... [eicT£: <)) R AR R RN [N BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL
pec 0
WAR26 SPX C @ 5527.45 4PQUHN3JPFGFNF3BB65 5,527.45/(5,715
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... 4PQUHN3JPFGFNF3BB653 [. 03/18/2025 |.03/12/2026 |.........48,275|.....275,903,211|.24) eeeeeeeeeemnnn [ 5,770,794 | | 571,287 [ e 5,711,287 (59,558 e [ e o | e [BOB2
NOMURA GLOBAL
FINANCIAL PRODUCTS
N 0 s
WAR26 SPX C @ 5609.32 0Z3V05H2G7GRS05BHJ 5,609.32/(5,785
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |1 .... .. 0Z3VO5H2G7GRS05BHJO1  |. 03/25/2025 |. 03/19/2026 |.........59,584 |.....344,697,611].07) ......6,993,374 ... .]......6,370,203 |........... |...... 6,370,203 [....... (623,172)|. teeeenn... [BOB2 ...
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

G903

WELLS FARGO BANK,

N.A. ..
WIAR26 SPX C @ 5613.36 KB 1H1DSPRFMYNCUFXTO 5,613.36/(5,910
........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index |9 ......cc.ccoururnr.. KBIHIDSPREMYNCUFXTO9 |, 03/11/2025 |.03/05/2026 |.........33,351[..... 197,123,420 |.57) eeeeeereenen [0 5,719,029 | [000.5,789,837 | v [0 5,789,837 |0 70,808 [oveiieiens oo [ oo | e [BOB2 i
WELLS FARGO BANK,

WAY25 RTY C @ 1973.22 KB 1H1DSPRFMYNCUFXTO ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [9 ...........c.ccocne.. KBTHIDSPREMYMCUFXTO9 |. 05/07/2024 |.05/01/2025 |..........7,39% [...... 15,413,560
MORGAN STANLEY AND
€0. INTERNAT |ONAL

496,641 |t | o 418,708 [.vvvvrnnnns fernennn 418,708 |....... (242,788)]. . fonnreeeeeniines Lo [ [ BO62 ............

e e

WAY25 RTY C @ 2045.04 4PQUHN3JPFGFNF3BB65 2,045.04/(2,110

........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index |3 .....cc.ccoernene.. 4POUHNBJPFGFNF3BB653 . 05/29/2024 |. 05/23/2025 |.........19,437 |...... 41,015,763 .19) eeren893,415 | e [0 02530,995 | 530,995 [on (418,550). v [ e oo | e |BOB2 e
BWPARIBAS |

WAY25 RTY C @ 2051.57 ROMUNSFPUBNPROBKSPS 2,051.57/(2,076

........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index |3 ........c.cccc....... ROMUWSFPUBNPROSKSPS3 |.06/04/2024 |.05/30/2025 |.........43,090 |...... 89,468,198 [.31) eeeen590,333 [ oo [ 886,814 | [ 886,814 | (321,202)) e e [ oo | e [BOB2

MORGAN STANLEY AND
C0. INTERNAT ONAL

e e
WAY25 RTY C @ 2052.76 4PQUHN3JPFGFNF3BB65 2,052.76/(2,080
........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index |3 .......c.ccoernone.. 4POUHNBJPFGFNF3BB653 . 05/14/2024 |. 05/09/2025 |........ 36,008 |...... 74,896,640 |.00) e eee 575,962 | oo [ 15,557 | o 815,557 [ (B37,136) e [ e oo | e |BOB2 e

MORGAN STANLEY AND
C0. INTERNATIONAL

e

WAY25 RTY C @ 2084.31 4PQUHN3JPFGFNF3BB65 2,084.31/(2,112

<o |Liability Hedge ...... Exhibit 7 ... |Equity/Index |3 .... .. 4PQUHN3JPFGFNF3BBES3 | 05/21/2024 |. 05/16/2025 |......... 34,649 |...... 73,206,407 |.80) ....354,349 .|Bo62 ..
MORGAN )
€0. INTERNAT |ONAL

NAY25 SPX C @ 4996.96 4POUHNBJPFGFNF 38865 4,996.96/(5.219

........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [3 .........cccc.c...... 4PQUHNBJPFGFNFIBBE53 |. 05/07/2024 |.05/02/2025 |.........25,737 |..... 134,336,073 .57) 003,887,607 [ oo [0 5,311,201 | [0 5,311,201 | 37,892 [ e [ oo | e [BOB2
BWPARIBAS |

WAY25 SPX C @ 5177.17 ROMUNSFPUBNPROBKSPS 5,177.17/(5,248

........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [3 ...........c.ccc..... ROMUNSFPUBMPROBKSPS3 |. 05/14/2024 |.05/09/2025 |.........77,521 |..... 406,902,303 |.93) e 3,658,991 [ oo [ 4,903,149 | e o 4,903,149 | (120,771 oo [ foeeeeciiin | e [BOB2 i

MORGAN STANLEY AND
C0. INTERNAT IONAL

e e
4PQUHN3JPFGFNF3BB65 5,221.00/(5, 356

MAY25 SPX C @ 5221 ... [Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ..oooververerennne 4POUHN3JPFGFNF3BB653 . 05/21/2024 |. 05/15/2025 |......... 49,258 |.....263,835,700[.20)  [..... 4,476,567 [.oveeeeeees [ o 5,597,587 [.eovereeren [ovnne 5,597,587 |....... (296, 147)].v v [overeeeeereeeiens oo foeeeeceeeen | e BOB2 ...
GOLDMAN SACHS
INTERNATIONAL |
1122LRONP2IHZNBBEKS52 5,235.00/(5,323

MAY25 SPX C @ 5235 ... [Liability Hedge ...... Exhibit 7 ... |Equity/Index |8 .coovoveverereunen 1I22LRONP2IHZNBB6K528  |. 06/04/2024 |. 05/30/2025 |.......... 71,921).....382,895,807[.84) ... 4,221,604 [.vveeeereeees [ e 5,275,521 [ oo [ 5,275,521 |....... (345,791 oo [eeeeeeeeeeieiens oeveeeeeeeeeees | eeeeens BOB2 ...
WELLS FARGO BANK,
NA L

WAY25 SPX C @ 5288.28 KB 1H1DSPRFMYNCUFXTO 5,288.28/ (5,327

........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [9 ..................... KBTHIDSPREMYMCUFXTOQ |.05/29/2024 |.05/22/2025 |.......170,821|.....910,007,880 |.26) e 4,330,312 [ e [0 5,477,269 | e [ 5,477,269 | (358,352)) e oo [ oo | e [BOB2 e
SOCIETE GENERALE | | e

NOV25 RTY C @ 2218.97 02RNEB | BXP4ROTDBPU4 2,218.97/(2,514

........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index |1 ......c.c.ccournen... O2RNEBIBXPAROTDBPUAT |, 11/12/2024 |. 11/06/2025 |..........3,876 |........9,745,466 |.31) reee 862,874 [ oo [ 199,980 [ e [ 199,980 | (304,531 oo [ oo | e [BOB2 i
SOCIETE GENERALE | | e
02RNES | BXP4ROTDBPU4 2,261.10/(2,415

NOV25 RTY C @ 2261.1 |[Liability Hedge ...... Exhibit 7 ... [Equity/Index

..................... O02RNES IBXP4ROTD8PU41 |. 11/19/2024 |. 11/14/2025 |..........8,913...... 21,531,758 (.77) e 750,475 | e o 277,420 [ 277,420 . (878,955 e e | | e [BOB2 L
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STATEMENT AS OF MARCH 31, 2025 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 ltem Exposure | Entity (b)
MORGAN STANLEY AND
CO. INTERNATIONAL
pc 01 e
4PQUHN3JPFGFNF38B65 2,291.00/(2,468
NOV25 RTY C @ 2291 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ...ccooviiiiiiinnnie 4PQUHN3JPFGFNF3BB653  |. 11/26/2024 |. 11/20/2025 |.......... 6,929 |...... 17,104,029(.47)  |....... 737,661 [ | Joeeeennn 208,009 [..evuneers forreennn 208,009 |....... (324,866)|......cevennneeee |emmneeeeeemnni foreeeemmeiieeeeeen foeeeeee | e BO62 ............
BNP PARIBAS | e
NOV25 RTY C @ 2423.27 RONMUNSFPUSNPROSKSPS 2,423.27/(2, 444
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... ROMUWSFPUSMPROBK5P83 [. 12/03/2024 |. 11/28/2025 |.........57,364 |..... 140,234,329 |.64) s 880,911 [ i e 149,321 [ [ 149,321 | (327,073)] e [ e [ | e [BOB2
NOMURA GLOBAL
FINANCIAL PRODUCTS
N e
0Z3V05H26G7GRS05BHJ9 5,844.00/(6,007
NOV25 SPX C @ 5844 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [1 ...ooeiiiiiinnnnnns 0Z3V05H2G7GRS05BHJ91 | 11/19/2024 |. 11/14/2025 |......... 61,997 |..... 372,431,4781.25)  |...... 6,789,911 [ [ oo 4,902,673 |..ccovvnnns founnnn 4,902,673 |..... (1,747,056)[-...eeeeeeeeeeee Jemeeeeeeenes [ o | s BO62 ............
WELLS FARGO BANK,
NOV25 SPX C @ 5854.25 KB1H1DSPRFMYNCUFXTO 5,854.25/(6,062
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index weveeneeneeeeeennnn.. KBIHIDSPREMYMCUFXTO9  |. 11/12/2024 |. 11/07/2025 |.........37,852 |..... 229,492,134 |.88) e 5,412,079 [ | |20 3,639,085 [ [0 8,689,085 ... (1,449,070)] . eeeeee e [ eeeeneeees feeeeeneeeeeeeeen oo | e [BOB2
SOCIETE GENERALE | | || e
NOV25 SPX C @ 5894.64 02RNES | BXPAROTDBPU4 5,894.64/(6,012
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |1 ..................... O2RNESIBXP4ROTD8PU41 |[. 11/26/2024 |. 11/21/2025 |.........78,449 |.....471,659,707 |.31) .00 6,488,517 [ e 100000 4,360,501 [ [l 4,360,501 Ll (1,614,002)] e [ e [ | e [BOB2
BNP PARIBAS |
ROMUWSFPUBMPROBKS5P8 5,986.40/(6,085
NOV25 SPX C @ 5986.4 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ....cooviiiiiiinnnie ROMUWSFPUBMPROBKSP83  |. 12/03/2024 |. 11/28/2025 |....... 123,210 |..... 747,287,132].15)  |...... 6,691,535 |..eeeeeeeeieees foeeemneeeeeeeeen fes 4,227,135 | oovvvinns feenenn 4,227,135 |..... (1,795,307 e eeeeeeeeeeee Jeme e foeeeeeeeeeeeeeee o | s BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
0CT25 RTY C @ 2173.56 4PQUHN3JPFGFNF3BB6 2,173.56/(2,280
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 .... .. 4PQUHN3JPFGFNF3BBE53  |. 10/15/2024 |. 10/10/2025 |........ 11,461 |...... 26,134,518.30) ....351,862 |....... (358,404)|. veeeene... [BOB2 ...
WELLS
KB1H1DSPRFMYMCUFXTO 2,174.00/(2,224
0CT25 RTY C @ 2174 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [9 ....coviiiiiiinnnns KB1H1DSPRFMYMCUFXTO9  |. 10/08/2024 |. 10/03/2025 |......... 19,972 |...... 44,4251181.37) [ P12 F R R 323,955 [.euneeeees [ 323,955 |....... (PARIRT X)) P RN R R BO62 ............
MORGAN STANLEY AND
CO. INTERNATIONAL
Pec 0 e
0CT25 RTY C @ 2189.36 4PQUHN3JPFGFNF3BB65 2,189.36/(2,251
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... 4PQUHN3JPFGFNF3BB653 |. 11/05/2024 |. 10/31/2025 |........ 16,861 |...... 37,965,071(.65) 824,026 [ | [ 821,8322 [ [ 321,822 | (294,830)] e [ e e | e [BOB2
WELLS FARGO BANK,
0CT25 RTY C @ 2202.81 KB1H1DSPRFMYNCUFXTO
Liability Hedge ...... Exhibit 7 ... |Equity/Index (9 .... .. KB1H1DSPRFMYMCUFXTO9 | 10/29/2024 |. 10/23/2025 |......... 26,976 |...... 60,924,487 (.47) ... 429,767 |....... (435,891)|. .|B062 ...
MORGAN STANLEY AND
CO. INTERNATIONAL
Pc 01 e
0CT25 RTY C @ 2231.26 4PQUHN3JPFGFNF3BB65 2,231.26/(2,315
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... 4PQUHN3JPFGFNF3BB653 [. 10/22/2024 |. 10/17/2025 |.........14,901|...... 34,505,203 |.63) e 666,003 [ i [ 298,490 [ [0 298,400 [l (372,026)]. e [ e [ | e [BOB2
WELLS FARGO BANK,
KB1H1DSPRFMYMCUFXTO 5,671.00/ (5,842
0CT25 SPX C @ 5671 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [9 .....oviiiiiiinnnnn KB1H1DSPRFMYMCUFXT09  |. 11/05/2024 |. 10/31/2025 |......... 39,800 |..... 232,531,5001.50)  [..... 4,682,868 [.....cvvnnnieiiins [ e 3,904,638 |...cevvnnnn feunnnn 3,904,638 |....... (ESTPTX)) FP RN PP TR BO62 ............
WELLS FARGO BANK,
KB1H1DSPRFMYMCUFXTO 5,675.00/(5,775
0CT25 SPX C @ 5675 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [9 ....ccooeiiiiinnnnns KB1H1DSPREMYMCUFXT09 |. 10/08/2024 |. 10/03/2025 |......... 62,204 |..... 359,289,0601.98) ... 4,208,918 |....oiiiiiinnns |oeviiniiniiiinn [ 3,669,282 ]........... |...... 3,669,282 |....... (916,268)]......ccvvvnnniins |ovvvnnnnniiiinnn fooviiiiiiiiniinins o | e B062 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of 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)
BNP PARIBAS ..
0CT25 SPX C @ 5723.25 RONUNSFPUBNPROBKSPS 5,723.25/(5,8%
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... ROMUWSFPUBMPROBK5P83 [. 10/15/2024 |. 10/10/2025 |.........40,029 |..... 236,047,410 (.91) e 4,791,071 [ e | 3,740,137 [ [ 8,740,137 | (1,183,034 e [ e o | e [BOB2
BNP PARIBAS
0CT25 SPX C @ 5793.37 RONUNSFPUBNPROSKSPS 5,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... ROMUWSFPUSMPROBK5P83 |. 10/29/2024 |. 10/24/2025 |....... 126,635 |.....740,667,853 . e 4,858,985 [ e | 377,85 [ [ 8, 771,85 | (1, 117,055 [ [ [ | e [BOB2
BNP PARIBAS |
0CT25 SPX C @ 5832.94 RONUNSFPUBNPROSKSPS 5,832.94/(5,871
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... ROMUWSFPUSMPROBK5P83 [. 10/22/2024 |.10/17/2025 |....... 181,083 |.. 1,063,227,024 |.49) e 4,795,078 [ | 200 3,608,428 [ [0 3,608,428 L. (1,183,071)] e [ e e feeeeene e oo | e [BOB2
WELLS FARGO BANK,
SEP25 RTY C @ 2063.33 KB1H1DSPRFMYNCUFXTO 2,063.33/(2,222
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |9 .................... KBIH1DSPRFMYMCUFXTO9 [. 09/17/2024 |.09/11/2025 |..........8,791]...... 19,533,866 |.03) e B4, T27 [ e e BB T [ [ BB T | (888, 72| e [ e o | e [BOB2
NOMURA GLOBAL
FINANCIAL PRODUCTS
INC ..
SEP25 RTY C @ 2083.38 0Z3V05H2G7GRS05BHJ 2,083.38/(2, 174
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |1 ..................... 0Z3VO5H2G7GRS05BHJ91 . 09/10/2024 |. 09/04/2025 |........ 11,318 |...... 24,605,785(.04) 533,870 [ i [ 408,796 [ [ 408,796 | (283,540)]. s [ [ [ | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
pc 01 e
SEP25 RTY C @ 2191.18 4PQUHN3JPFGFNF3BB65 2,191.18/(2, 251
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 .................c... 4PQUHN3JPFGFNF3BBB53  [. 09/24/2024 |. 09/19/2025 |.........21,004 |...... 47,283,785(.18) e 09,809 [ | [oeeeeen851,076 [ [ 851,076 | (391,771 [ e e | e [BOB2
WELLS FARGO BANK,
SEP25 RTY C @ 2197.95 KB1H1DSPRFMYNCUFXTO 2,197.95/(2, 246
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |9 ........c............ KB1H1DSPRFMYMCUFXTO9 [. 10/01/2024 |.09/26/2025 |.........27,551]...... 61,887,536 |.29) e 128,765 [ | | 374,226 [ [ 374,226 | (409,363 e [ eeeeeees feeeeene e e | e [BOB2
BNP PARIBAS | e
ROMUWSFPUBMPROBKS5P8 5,397.00/ (5,558
SEP25 SPX C @ 5397 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 .....cooeviiiinnnnns ROMUWSFPUBMPROBKSP83 | 09/10/2024 . 09/05/2025 |......... 31,035 |..... 172,504,9441.40) |...... 3,273,261 |eeeeeieiiiiinnes | fees 3,495,629 [....cceevns |onnne 3,495,629 |....... (496,937)]..cvvvnneeeinnnnnn foorernnnininiiens feniiiii e | e BO62 ............
BNP PARIBAS |
ROMUWSFPUBMPROBKS5P8 5,511.90/(5,703
SEP25 SPX C @ 5511.9 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ....cooviiiiiinnnie ROMUWSFPUBMPROBKSP83 | 09/17/2024 . 09/12/2025 |......... 36,074 |..... 205,750,945].58)  |...... 4,657,153 |eeeeeeeeeieees |oeeeeeee e [ 4,421,306 | ..oovvnnnns fennnnn 4,421,306 |....... (875,186)]+evvvvneeeeennn feeeeeeemmmieeees Joermemeeeeeeneenn fooreecee | e BO62 ............
BNP PARIBAS
SEP25 SPX C @ 5613.01 ROMUNSFPUSNPROSKSPS ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |3 ..................... ROMUWSFPUSMPROBK5P83 |. 09/24/2024 |.09/19/2025 |.........49,316|..... 284,546,909 |. 5,280,264 [ | [ 4,644,820 [ [ 4,644,829 L. (1,107, 043)] e [ [ [ | e [BOB2
BNP PARIBAS
ROMUWSFPUBMPROBKS5P8 5,
SEP25 SPX C @ 5713 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [3 ...ccovviiiiiiinnnnns ROMUWSFPUBMPROBKSP83  |. 10/01/2024 |. 09/26/2025 |....... 138,535 |..... 799,912,173].08) |...... 5,634,218 | feereeieeeeeneen [ 4,850,562 |....couunns fonnnnn 4,850,562 |..... (1,294,680)[- .. oevevneeeeeee Joenmneeeeeiies foereeiiiinnneeees foreeeeerinees | e B062 ............
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 219,071,806 80,496,519 263,160,266 | XXX 263,160,266 |  (65,288,120) XXX XXX
UBS AG, LONDON
3.64000 2Y SOFR SWAP [Fixed Income Security Interest BFM8T61CT2L10CEMIKS
RATE CAP ovvviiiiiiiee | [0 IR Rate........... [ BFM8TE1CT2L1QCEMIKS0  |. 03/13/2025 |. 04/23/2025 |.......eevvvvven feunnns 82,000,000...... 3.64/-4.64|......... 132,000 [ooeevvveiieieienn [ 76,988 |.......... 24,230 | .eeeeniinnn [ 24,230 |......... (38,546)]..vvvvieeiinnnnns forreinnnnn (TR -3/ O EUN (R, BOS3 ......eennns
UBS AG, LONDON
3.690000 1Y SOFR SWAP [Fixed Income Security Interest BFMBT61CT2L 1CEMIKS
RATE CAP eeeeiiieeeee | [0 IR Rate........... [ BFMBTE1CT2L1QCEMIKS0 | 03/13/2025 |. 04/23/2026 |.......eueeeeeen feunnnn 82,000,000 [-eeevvvunaaens VA 128,000 [-eeeeeneneeeeeenn fereeeeeeeeieees Joeeenenn 180,867 |.oevvvvvnnn Jeennnns 180,866 |....... (112,683)[.. e eeeeeeeeeeeee Jeeeninns (3, 153)]eeeeeeeeeieee Joeemmneeeeeenen [ v BO53 ..eevreennns
WELLS FARGO BANK,
4.178 1Y SOFR SWAP  [Fixed Income Security Interest KB1H1DSPRFMYNCUFXTO
RATE CAP veeeeiieeeee | [0 IR Rate........... 9 e KB1H1DSPRFMYMCUFXTO9  |. 12/09/2015 |. 12/08/2025 |......euevevenn feunnn 219,000,000 ...... 4.18/-5.18 |......... 330,898 |...eeeeeeeniies oeeeeeeeee e [ 40,146 [..oveneees foeeeaenee 40,146 |....... (287, 145)]. e o (8,155)].e e eeeeeeiees Jeeeemneeeeeeennn [ cvviis BO53 ..eevreennns
JP MORGAN CHASE
4.440000 1YR SOFR CAP |Fixed Income Security Interest 7HBGLXDRUGQFUS7RNEY
.- 7HBGLXDRUGQFUS7RNES7  |. 08/03/2015 |. 08/05/2025 |.......eevvvveen fonnns 155,000,000]...... 4.44/-5.441......... 225,000 ..eeenniiiiiinins fooniiiiiiiiies foreian 83| e [ 83 (26,728 e (5,540)]ceeniiiiniinnns | T
0179999999. Subtotal - 815,898 76,988 245,326 | XXX 245,325 (415,102) (20,460) XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GOLDMAN SACHS
INTERNAT I ONAL
10Y RTP 5.000000 Fixed Income Secur ity 1122L RONP2 | HZNBBBK52
1/30/2026 .vvveniiies e [ Duration..... IO 1122LRONP2IHZNBBBKS28 | 01/31/2024 |. 01/30/2026 |.v.vvvevvvenrs fonen 150,000,000 |......SOFR/(5.00) |...... 1,875,000 [+.eoveneereieiens foreireinieine e 645,175 |.oveeren e 645,175 |....... (984,400). .. [ e oo | v BO3M vevenee
GOLDMAN SACHS
INTERNAT I ONAL
10Y RTP 5.370000 Fixed Income Secur ity 1122L RONP2 | HZNBBBK52
2/9/2026 ...veeveiis [ [ Duration..... IO 1122LROWP2IHZNBBBKS28 . 02/07/2024 |. 02/09/2026 |.v.vvevvvvenns fones 150,000,000 |......SOFR/(5.37) |...... 1,642,500 |-+ foeeeenineninies o 385,483 [ veuvevenes [ 385,483 |....... [(G5:725::73) SRR FESUIURRRRN) NOTPIPUSIPURR UTRUTRRTO EUPRRTIN BO3M vevenee
SOCIETE GENERALE
10Y RTP 5.680000 Fixed Income Secur ity 02RNES | BXP4ROTD8PU4
6/4/2025 ...veeveeens [ e [ Duration..... L I 02RNEBIBXPAROTDBPUAT  |. 03/04/2024 |. 06/04/2025 |...evvevvvenes fonnen 150,000,000 |.....SOFR/(5.68) |......... 727,500 |-venveveneeveeen forerereeieneenenes forreeieniins 72: 3 [ RN 98 |....... (105,886)]-.vvvevevevs [oereereerieennes feoreinieenieiens v | e BO3M v
10Y RTP 5.710000 Fixed Income Security Chicago Mercantile
8/25/2025 ..cevveereien [ e [ Duration..... Exchange ............ 02RNEBIBXPAROTDBPUAT . 02/23/2024 |. 08/25/2025 |...evveevvenss fonnen 250,000,000 |.....S0FR/(5.71) |...... 1,610,000 [.veveveiereis [ o B3,717 [ [ 43,717 |[....... (807, 975)]. v [eerererieieriees e foeeeeeeeeees | v BO3M v
10Y RTP 5.740000 Fixed Income Security Chicago Mercantile
8/26/2025 .oueeveeen [ e [ Duration..... Exchange ............ RBOPEZSDGCO3JSBCEU02 . 02/26/2024 |. 08/26/2025 |...evvevvvenss fonve 250,000,000 |.....SOFR/(5.74) |...... 1,616,250 [+.eoveerreeeiens foeereieieieienes foereeiene 43,42 | e e 43,42|....... (401,819). v [oerererieieriees e foeeeeeeeeee | e BO3M v
BANK OF AVERICA, NA
10Y RTP 6. 180000 Fixed Income Secur ity Interest BATYDEBBGKNZ0031MB2
3/24/2026 e [ [ Rate....con. T et BATYDEBBGKMZOO31MB27 . 03/24/2025 |. 03/24/2026 |.v.vvvevvvenes fonen 550,000,000 |.....S0FR/ (8. 18) [...vvevervenerves ferrenns 687,500 [-.veveeereians frreeenens 621,340 | v [ 621,340 |........ (86,160)]..+v.veveeveen ferrererieirieens e oo | v B053 ..o
JP MORGAN CHASE
10Y RTP 6.200000 Fixed Income Secur ity Interest 7HBGLXDRUGQFUS7RNEY
2/6/2026 ... . |Rate... 7 .. THBGLXORUGOFUSTRNEQ7 ~ |. 02/06/2025 |. 02/06/2026 |.... . |- 1,000,000,000.....S0FR/(6.20) [....veveverris foree 1,700,000 [... ...758,351 |... ...758,351
BARCLAYS BANK PLC
15Y RTR 2.700000 Fixed Income Secur ity GBGSEF7VJP5 1 70UK557
12/15/2028 evvnvevees | e [ Duration..... I GSGSEF7VJPSITOUKSS73 . 12/15/2023 | 12/15/2026 |.veveveuvavenns fervene 50,000,000 |.....2.70/(SOFR) [...... 1,552,500 |+vvenvererienenes foereereninenines oo 589,520 [ veuvevenen fervenne 589,520 |......... 126,958 [..veveeneriens [oreesreenieenns foereeenenenenes foereneiniei [ e BO3M vevenee
BARCLAYS BANK PLC
15Y RTR 2.800000 Fixed Income Secur ity G5GSEF7VJP51 70UK557
6/15/2026 .veveveeees [ e [ Duration..... 3 s GBGSEF7VJP5I70UKS573 . 06/13/2023 |. 06/15/2026 |.vuveveevavenes fevene 30,000,000 |.....2.80/(SOFR) [...... 1,180,250 |ovvevereeienens oreeereeieenieies foeeind 203,777 | o e 203,777 | 80,360 [.vvverreverrens feerenrieerieens [oereeenisenens fooeereeereeens | v BO3M v
NOMURA GLOBAL
FINANCIAL PRODUCTS
INC
20Y RTR 2.750000 Fixed Income Secur ity 0Z3V05H2G7GRS05BHJ9
5/11/2026 .eevveeeees [ [ Duration..... 1 e 0Z3VOSH2G7GRSOSBHUOT . 05/09/2023 |. 05/11/2026 |.v.evveuvavenes fervene 50,000,000 |.....2.75/(SOFR) [...... 2,680,000 |+vevenveveierens foereereninenenien oo 430,469 [ vonvevenen [ 430,469 |.......... 71,891 [oeeeeeirveinies fooreeieeieiens e oo | v BO3M vevenee
MORGAN STANLEY
CAPITAL SERVICES,
INC
25Y RTR 2.640000 Fixed Income Secur ity 17331LVCZKOKXST7XVS
1/25/2029 .vovvieeee e [ Duration..... 4 e 17331LVCZKOKXST7XVS4 . 01/25/2024 . 01/25/2029 |.vevevenvevenes fornnne 75,000,000 |.....2.64/(SOFR) [...... 3,457,500 [.eveveeeriereis e Joaee 2,428,050 [..ovverees [ovnne 2,428,050 |.......... 98,500 [.vvevevreverrens foerenrieerieens foeeeeeneseeens oo | v BO3M v
BNP PARIBAS
5Y RTP 6.211000 Fixed Income Secur ity Interest ROMUNSFPUBNPROBKSPS
2/13/2026 e [ [ Rate..oveeres |3 oo ROMUWSFPUBNPROBKSP83 . 02/13/2025 |. 02/13/2026 |.v.vvvevvvenes fonen 827,000,000 |......S0FR/(6.21) |-vvvvenervenenns foureenens 864,215 |- vveereiiieies [ 338,606 | ..vevevne fornenins 338,606 |....... (525,809 veveveveneans forerereenerieenes foereeenenenenen oo [ e B053 ..o
MORGAN STANLEY
CAPITAL SERVICES,
INC
7Y RTP 6.165000 Fixed Income Secur ity Interest 17331LVCZKOKXST7XVS
2/B/2026 venveeeies [ [ Rate........... 4 e 17331LVCZKOKXST7XVE4 |, 02/06/2025 |. 02/06/2026 |................ .. 1,000,000,000 |.....80FR/(6.17) |-veverveveerrenns fornns 1,280,000 [..vovvverreierens [oeine 550,479 [ cvevevenen frovrnne 550,479 |....... (729,521)] e veveveeeereeiens foreeeiererieenes Joeeeeeneeeeeees oo [ v BO53 ..veveee
BANK OF AVERICA, NA
15Y RTR 3.000000 Fixed Income Secur ity BATYDEBBGKNZ0031MB2
6/29/2026 .ooveveieie [ [ Duration..... T et BATYDEBBGKMZOO31MB27 . 06/29/2023 |. 06/29/2026 |....veveuvavenes fervene 50,000,000 .....3.00/(1.50) [...... 2,061,250 [.evvveneieeries [ [ 625,602 | ..vcvevene fornenne 625,602 |........ 17,637 [evveeeeieninn e e o | v BO3M vevenee
BANK OF AVERICA, NA
20Y RTR 2.100000 Fixed Income Secur ity BATYDEBBGKNZ0031MB2
6/14/2027 .eveeees [ e, [ Duration..... T e BATYDEBBGKMZOO31MB27 . 06/08/2022 |. 06/14/2027 |.veveveuvavenrs fevene 50,000,000 |.....2.10/(0.25) |...... 2,225,000 [.evvveeeeieeries [ [ 360,432 [ cvevevenes [ 360,432 |.......... 72,673 |oeereeeereeeneenes foereeieerieiens e foeeereeeieseee | v BO3M v
WIELLS FARGO BANK,
20Y RTR 2.200000 Fixed Income Secur ity KB 1H1DSPRFMYNCUFXTO
6/15/2026 .vovvveeeens [, Dl e Duration..... 9 i KB1HIDSPREMYMCUFXTO9 _|. 06/13/2022 |. 06/15/2026 |.....cvevvevens fonnen 100,000,000......2.20/(0.25) |...... 4,725,000 [onvivenieiies oo | 346,691 |.ovevvvven o 346,691 |.......... 72,562 |, | foreieseieeseees oo | e BO3M ..ovnnes
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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 ltem Exposure | Entity (b)
CITIBANK, N.A.
20Y RTR 2.300000 Fixed Income Security E570DZWZ7FF32TWEFAT
6/10/2025 ..covveeeeeee | e [0 IR Duration..... [ E570DZWZ7FF32TWEFA76 | 06/07/2022 |. 06/10/2025 |..eevveueveeenn feunnn 100,000,000 |..... 2.30/(0.25) [...... 4,440,000 [...eeeeeeenniees foeeeemnieeeeeeenn [ 3,856 | .cevvenn fereeeeeene 3,856 |......... (15,518)[- e eeeeeeeeeeee Jemeeeeeeeees o e | s BO311 ..........
NOMURA GLOBAL
FINANCIAL PRODUCTS
20Y RTR 2.800000 Fixed Income Security 0Z3V05H2G7GRS05BHJ
5/1/2026 ..veveeeeeres [ oo Dl v Duration..... 1 e 0Z3V05H2G7GRSOSBHIIT . 05/02/2023 |. 05/01/2026 |..vvvevvvves |ovnvae 50,000,000 .....2.80/(1.55) |...... 2,375,000 [.oveveeereeeies [ [ 412,641 | o 412,641 |.......... 60,912 [.vvevrereereies foreeireeeieees oo o | e BO3M ..veee.
CITIBANK, N.A.
30Y RTR 3.300000 Fixed Income Security E570DZWZ7FF32TWEFA7
8/21/2026 evvviiiieee | Dl e Duration..... B e E570DZWZ7FF32TWEFA76 ). 08/21/2023 |. 08/21/2026 |.....evveeeeeen fovnnns 25,000,000..... 3.30/(1.60) |...... 1,662,500 |- eevveeeeeeennnen oo Jeeneenn 883,621 [ .oveeiees o 883,620 [.......... 41,631 [ | ferreeriiieeeeeen Jeee e | e BO311 ..........
0209999999. Subtotal - Purchased Options - Hedging Other - Other 33,480,250 4,531,715 9,762,160 | XXX 9,762,159 (4,137,595) XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 253,367,954 85,028,234 76,988 | 273,167,752 XXX 273,167,750 (69,840,817), (20,460) 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 219,071,806 80,496,519 263,160,266 | XXX 263,160,266 [  (65,288,120) XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps 815,898 76,988 245,326 [ XXX 245,325 (415,102) (20,460) XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other 33,480,250 4,531,715 9,762,160 | XXX 9,762,159 (4,137,595) XXX XXX
0499999999. Total Purchased Options 253,367,954 85,028,234 76,988 | 273,167,752 XXX 273,167,750 (69,840,817), (20,460) 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
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
SIP: 015 5.124000 | Fixed Income Portfolio Interest | Chicago Mercantile ‘ | ‘ ‘ |
6/11/2029 oovvvieeieee | Dl e Rate........... Exchange ............ 549300LC02FLSSVFFR64  |. 02/14/2008 |. 06/11/2029 |...eevvvueeeeen founnns 11,500,000 [SOFR+11.45 bps [-..oeeevvvmmnnneee Joermnmnneeennnins foeeeeeens 19,333 |oeveieeeeeeiiies feeeeeeiiins Jeeeennns 591,152 |uenieeeeiiiiees foeeermnnanreeeren freeeeeeernnineees foerrnnnneeeenenns foreeeees 117,840 | .......... BO31 ..oeeenneees
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 19,333 XXX 591,152 117,840 [ XXX XXX
BANK OF MONTREAL
CSWAP: GBP/USD EVERTON STADIUM NQQBHPCNCCUBTUTQYE 1
12/30/2054 ............. DEVELOPMENT HOLDIN ... |D1 ............ Currency..... B NQQBHPCNCCUBTUTQYE16  |. 02/05/2025 |. 12/30/2054 |......evvvvvvven founnns 30,348,875 (...... TA3/-T.38 [ceeiiiiiinennes v [ (6,272)....... (951,827)[ ceveneeecs oo 781,077 |ovvevneeeieiinan foees (951,827 )).veveeeeeininees foevevnninieieinns o 827,944 | .......... B023 ......eennnt
MUFG SECURITIES
EMEA PLC
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE U7M81AY481YL10R7562
02/05/2044 ............ COMPANY ..o Dl e Currency..... [ JP UTMB1AY481YLIOR75625 |. 10/02/2018 |. 02/05/2044 |.. I 3,527,020...... 4.65/-4.85 |.. 473,585 (19,599 .vveeeerrevene oo oo 76,592 [ e B023 ..o
MUFG SECURITIES
EMEA PLC
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE U7M81AY481YL10R7562
02/05/2049 ............. COMPANY ....vivvvvnnnnns Dl e Currency..... S i U7M81AY481YLIOR75625 |. 10/02/2018 |. 02/05/2049 |.......ovvvvvenn foorns 3,886,920{...... 4.73/-4.90 |.oovvvnniiiiinnn [ e 4,06 |......... 521,910 | .o s 806,243 |...oeniiiiiiiin [ (21,599)] cevveeniiiiiiinnn oo | 94,949 .......... 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 ltem Exposure | Entity (b)
CITIBANK, N.A.
CSWAP: USD/AUD FLINDERS PORT HOLDINGS E570DZWZ7FF32TWEFA7
05/07/2039 ....covuennn. PTY LTD weeeeiiieees [0 IR Currency..... [ E570DZWZ7FF32TWEFA76  |. 02/06/2019 |. 05/07/2039 |..eeveeeevevennn foeeees 4,207,880 |...... 4.62/-4.72 |oeeeeeeeeeee oo s 2,869 |......... 531,295 | .oeeivviinn Jeeennnnn 768,169 [...oceveneeieeees Jeeennnns (23,599)].cevveeeeeeeenn feeeeeeeeee et 79,030 [ cevvennnns B023 .....oeennnt
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/AUD LONSDALE FINANCE PTY RBOPEZSDGCO3JS6CEU0
07/11/2039 ............. LTD e [0 IR Currency..... 2 e RBOPEZSDGCO3JSBCEU02  |. 04/09/2019 |. 07/11/2039 |..eevvveeneveaen fennnnn 38,325,690 |...... 4.21/-8.35 |oeeeeeeeeeee oo [ 36,891 |...... 4,862,534 | ..coovnnnns fennnnn 6,654,656 [......ccevvnuneaes |oeeennn (214,791 Joeeemeeee e fereeeeens 724,337 | oo B023 .....oeennnt
JP MORGAN CHASE
CSWAP: USD/AUD BRISBANE AIRPORT THBGLXDRUGQFUS7RNE!
07/18/2028 ... CORPORATION PTY L .... |D1 . | Currency..... 7. .. THGGLXDRUGQFUS7RNE97  |. 04/20/2018 |.07/18/2028 |.... P 29,049,300 |...... AA5/-4.44 oo o [ 38,123 5,494,229 [ .....cccenn | 5,382,631 |... . (151,194)).... 263,908
CITIBANK, N.A.
CSWAP: USD/AUD BRISBANE AIRPORT E570DZWZ7FF32TWEFA7
08/01/2029 ............. CORPORATION PTY L ... |D1 ... Currency..... [ E570DZWZ7FF32TWEFA76  |. 05/01/2019 |. 08/01/2029 |..ccevveuneveeen feunnnn 11,260,800 |...... B.67/-8.48 e e o 15,368 |...... 1,290,400 [..ovvvvenn foeenee 1,400,952 [..oeeeeeieeeee Jeeeennnns (63,997 e eeeeeneeee Joeemmeneeeeeeennn o 17,298 ..ooeennt B023 ...coveennnt
CITIBANK, N.A.
CSWAP: USD/AUD BRISBANE AIRPORT E570DZWZ7FF32TWEFA7
08/01/2031 ............. CORPORATION PTY L ... |D1 ... Currency..... B e ES70DZWZ7FF32TWEFA76  |. 05/01/2019 |[.08/01/2031 |.....evvvnvvenn feunnns 10,275,480 |...... B.77/-3.66 [ceneiiviinnnnens fevnnineeeciiiins [ 12,575 |...... 1,177,490 [ .eeeeeeenns | 1,370,649 [ i (58,398)[..vevvvnnnniees Jovvenniieiiiinnnn [ 129,362 | .......... B023 ......eennnt
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/AUD RBOPEZSDGCO3JS6CEU0
08/28/2029 ............. ISPT FINANCE PTY LTD |D1 ...ceunnnne. Currency..... 2 e RBOPEZSDGCO3JSBCEU02  |. 05/30/2019 |. 08/28/2029 |........evvvvven feunnns 15,545,250 |...... 3.54/-83.38 |eevvniiiiiininn [ [ 17,109 |...... 1,524,374 | .oeeeeeee | 1,662,928 [..ooovvvnieeees e [REIEINeieL6) U RPN AR 163,294 | .......... B023 .......ennnt
JP MORGAN CHASE
CSWAP: USD/AUD LONSDALE FINANCE PTY THBGLXDRUGQFUS7RNES
10/1/2028 .............. LTD oo [0 IR Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 06/27/2018 |. 10/01/2028 |......eeueeveeen feunnnn 10,917,960 |...... 4.20/-4.82 [ e e 14,449 |...... 1,695,340 [.oevenneen fonnnee 1,698,977 |oeeeeeeeeeeeenn [ (59,198)[-. e eeeeeeeeeee Jeeemmmneeeeeeennn o 102,228 | .......... B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/AUD QPH FINANCE CO PTY BATYDEB6GKMZ0031MB2
10/18/2048 ............. LIMITED wovvveinne [0 IR Currency..... T o BATYDEB6GKMZ0031MB27 | 07/18/2018 . 10/18/2048 |......evvvvvvvnn [onnnns 5,688,760 |...... A.57/-4.98 |.eovvneieiiininn [ 4,973 |......... 890,505 [..vvunenns [ 1,123,968 [...oooevvnieeees foveiennns (30,799 Jovvnnnieeeeeiinns [ 138,083 [ ..oeennnns B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/AUD NETWORK F INANCE KB1H1DSPRFMYMCUFXTO
12/13/2028 ............. COMPANY PTY LTD ...... [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 06/13/2018 |. 12/13/2028 |........covvvven founnns 25,495,680 |...... 4.20/-4.36 |.eevvnneiininnins [ [ 38,305 |...... 4,557,839 | .coevvnnnnn fennnnn 4,563,744 |.coovneeeiiiinn o [QECTICT) RN (SRR R 245,436 | .......... B023 ......eennnt
CITIBANK, N.A.
CSWAP: USD/AUD NSW PORTS FINANCE CO E570DZWZ7FF32TWEFA7
4/11/2033 ..o PTY LTD weeeeiiieees [0 IR Currency..... [ E570DZWZ7FF32TWEFA76 | 03/14/2018 |. 04/11/2083 |..oeeeevveeennn feeene 7,416,600 |...... 4.20/-4.65 |.eeeneeeeeeei oo s 9,461 |...... 1,558,990 [.oevenneees fonnnee 1,588,177 oo [ (37,598)[-. e eeeeenneeee Jeeemmmneeeeeeennn o 105,120 [ covveennns B023 .....oeennnt
CITIBANK, N.A.
CSWAP: USD/AUD NSI PORTS FINANCE CO E570DZWZ7FF32TWEFA7
4/11/2048 .............. PTY LTD v [0 IR Currency..... B e ES70DZWZ7FF32TWEFA76 | 03/14/2018 |. 04/11/2048 |.......eevvvvven founnns 23,433,300 |...... 4.44/-5.00 |.eevvnnniiiiinins [ [ 27,59 |...... 4,925,744 [ ..ot | 5,474,207 |.covveeneeiiiinn o [RAE ALY R IR RN 562,479 | .......... B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE (02RNES | BXP4ROTDBPU4
6/16/2040 .............. COMPANY ... [0 IR Currency..... | 02RNE8IBXP4ROTDBPU41  |. 02/12/2020 |.06/16/2040 |.....eeevveennn fennnee 6,071,400]|...... 8.20/-8.28 |.eeeeeeeeeene oo s 2,458 |......... 463,050 [..evuneees foereenne 729,073 |-eeeeeeeecen foeeeeenne (35,998)]-cvvveeeeeeeenn foeeeeeeenieeees Jeees 118,439 .......... B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/AUD BATYDEB6GKMZ0031MB2
6/25/2031 .............. QANTAS AIRWAYS LTD .. |D1 ............ Currency..... T o BATYDEB6GKMZ0031MB27  |. 05/22/2019 |. 06/25/2031 |.....evvvnvvenn feunnns 25,734,940 |...... 3.85/-3.64 |..oevvniiiiiiinns [ [ 34,706 |...... 2,429,129 [.eeeeinins | 3,034,565 |...ovunniieiiiinnn oo QLI IT) R PR . 321,387 | ceveennnns B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/AUD HALLETT HILL NO 2 PTY 02RNES | BXP4ROTDBPU4
6/27/2027 ......u....... LTD e [0 IR Currency..... | 02RNE8IBXP4ROTDBPU41 | 03/17/2015 |. 06/27/2027 |.eevveeeveeennn foeeeee 7,067,581]...... 3.86/-4.88 [...eeeeeeiieeees e e (3,114)f...... 1,281,622 [...ceeeeens |oeneee 1,158,172 | [ e e s 52,902 | ...oeeee B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/AUD ALS GROUP FINANCE PTY (02RNE8 | BXP4ROTDBPU4
TM1/2032 o {10 N [0 IR Currency..... T o 02RNE8IBXP4ROTDBPU4T  |. 03/15/2022 . 07/11/2032 |.eevvvvnnivinnn fennnnnd 6,425,800 ...... B61/-4.64 [ceeiiiiiniieies e [ (6,891)......... 879,765 | ... 628,487 [..oooeeviiieeeees feininnns (35,598)].cccvvnniviiiinnnn fooniiiiiiiiiis s 86,718
SOCIETE GENERALE
CSWAP: USD/AUD ALS GROUP FINANCE PTY (02RNES | BXP4ROTDBPU4
T11/2082 .. LTD oo [0 IR Currency..... | 02RNE8IBXP4ROTDBPU41  |. 03/15/2022 . 07/11/2032 |eevveeeeeeennn [ 9,602,600 ...... BB1/=4.64 | | [ (10,297)f...... 1,314,705 | ..o | 939,199 |-eeeeenieeeeeeen feres (53,198)[-. e eeeeeneeeee Joeemmmneeeeeeeenn o 129,590 | ......o.e. B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/AUD QPH FINANCE CO PTY (02RNE8 | BXP4ROTDBPU4
8/14/2029 .............. LIMITED wovvvvins [0 IR Currency..... T o 02RNE8 IBXP4ROTDBPU41 | 06/11/2014 |. 08/14/2029 |.......evvvvvven founnns 12,015,360 ...... 4.55/-6.28 |..oovvniiiiiininn [ 7,625 |...... 4,039,040 | ..ccvvnnnnn feunnnn 3,666,629 [....ooeevvninnnes foerinnnns (51,198)).eeeeeeeiieees Jovvennineeieiinns [ 125,665 .......... B0O23 ......eennnt
JP MORGAN CHASE
CSWAP: USD/AUD THBGLXDRUGQFUS7RNES
8/28/2031 ..oeveennens ISPT FINANCE PTY LTD [D1 ............ Currency..... T oeeiiiiiaereeeeennnns 7HBGLXDRUGQFUS7RNES7  |. 05/30/2019 [. 08/28/2031 |....eweevevennn foeeees 9,672,600{...... 3.65/-8.57 | eevvnneiieeninn oo | 9,092]......... 948,500 |...ouniinen fornnns 1,115,259 [ e (55,998)]- +vvvumeeeeemnnnn foeeeeeriniiiiiees Joninns 122,481 .......... B023 ............
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1 2 5 6 7 8 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SOCIETE GENERALE
CSWAP: USD/AUD MIRVAC GROUP FINANCE (02RNES | BXP4ROTDBPU4
9/18/2032 ....ceveenn LIMITED wevveeeeenee D | 02RNE8BXP4ROTDBPU41  |. 03/12/2019 |. 09/18/2082 |......evueeeeenn fennnnn. 7,012,170 ... 4217419 |oeeeeee o s 5,673 |......... 842,985 | ...oovvvnnn [oeenn 1,013,501 | [ (39,598)].ccvveeeeeeennn feeeeeeeeies et 95,851 .......... [BO23 ............
WELLS FARGO BANK,
CSWAP: USD/AUD MIRVAC GROUP FINANCE KB1H1DSPRFMYMCUFXTO
9/18/2034 ............. LIMITED weveeiieeeeee D 9 e KB1H1DSPRFMYMCUFXTO9  |. 03/12/2019 |. 09/18/2034 |........ceeeveer [evnnn...7,437,150 ... 4.29/-4.31 |eeeeeeeeee oo 5,456 |......... 894,075 [ evvennenne o 1,159,116 | [ (41,998)]..ceeeeeeneeeee Joeemmeneeeeeeeenn o 114,457 | ..........|B0O23 ............
RICHARDSON BANK OF AUERICA, NA
CSWAP: USD/CAD INTERNATIONAL LIMITED BATYDEBBGKNZ0031NB2
01/07/2032 vvvvneeies | oo T o BATYDEB6GKMZ0031MB27  |. 10/07/2021 |. 01/07/2032 |...cevvvnnvvenn founnn. 4,701,195 2.86/-3.19 [cuniiiiiiiiinns e [ 601,838 [..ooeeeennn |oeeennnn206,085 [ | 2,993 | [ 61,185 ( ..........[B023 ............
CSWAP: USD/CAD ENTERPRISE FLEET CANADIAN IMPERIAL
01/16/2028 ............ MANAGEMENT CANADA .... BANK OF COMMERCE .. 0 ..ooovvvnnniiiiiiinnnnns . 01/08/2025 (.01/16/2028 |................ [.....100,094,400]...... 5.69/-4.19 |.eoevvniiiiiiinnn [ 313,587 |.evvennnns 42,200 | oo oo 215,324 | [ 42,290 |oeevvieiieinin [ e 837,040 | ..........[B023 ............
WELLS FARGO BANK,
CSWAP: USD/CAD KB1H1DSPRFMYMCUFXTO
06/30/2033 ............ LINAMAR CORPORATION . 9 KB1H1DSPRFMYMCUFXTO9  |. 05/26/2023 |. 06/30/2033 |............ccen [even... 9,468,600]...... 6.14/-5.96 [c.vviviiniinnns v [ 12,315 |......... 505,598 | ..eevvvennn fevnnnees (71,001)]ccciiiiiiiiiis o [TRST.T AU AR R 136,022 ..........|B023 ............
ROYAL BANK OF
CANADA
CSWAP: USD/CAD OILERS ENTERTAINVENT ES7IP3U3RHIGC7 1XBU1
06/30/2061 ............ GROUP CANADA .......... T o ES7IP3USRHIGC71XBUT1  |. 02/11/2022 |. 06/30/2051 |........eevvveen [ovnn.. 14,836,108 ...... 4.05/-4.56 |..covvnnniiiinnnnn [ e (178)] 1,756,326 [ ..neeeeennn Joeennnn (556,549 [ foeeeinn e e 380,176 | ..........|B023 ............
CREDIT AGRICOLE CIB
CSWAP: USD/CAD OILERS ENTERTAINVENT 1VUV7VQFKU0QSJ21A20
06/30/2051 ............ GROUP CANADA .......... - R 1VUV7VQFKUOQSJ21A208  |. 02/26/2025 |. 06/30/2051 |....eeveeeennnn |-nv....6,902,280 ... 6.21/-5.07 [ceeeeeeeeeeeees Joeemmeeeeeeennn oo 5,370 [eunnneeen 28,697 | .evvvnin [ 19,736 e feeeeeeee 28,697 [oeeeeeeeenieees Jeeeene e o 176,871 ..........|B023 ............
ROYAL BANK OF
CANADA
CSWAP: USD/CAD MCCAIN FINANCE ES7IP3U3RHIGC71XBU1
07/17/2034 ............ (CANADA) LTD. ......... | ES7IP3USRHIGC71XBUT1 | 10/17/2019 |. 07/17/2034 |..........cceeen |-..... 16,980,126 ]...... BA3/-B82 | oo e 4BT | 1,485,945 | .ooveenees foeeee s (199,787 foeeeeeeee 1,312 [ e oo 258,931 ..........|B023 ............
ROYAL BANK OF
CANADA
CSWAP: USD/CAD MCCAIN FINANCE ES7IP3U3RHIGC71XBU1
07/17/2035 ............ (CANADA) LTD. ......... | ES7IP3USRHIGC71XBUT1 | 10/17/2019 |. 07/17/2035 |.....evveeeeeenn |ovnn.. 21,548,770 ... BAT/-B4B | e feeeeeeeen 783 1,885,751 [ ..vevevenn Joeennnn (378,636 [ 14,856 [ | foeeeennns 345,812 | ..........[B023 ............
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/CAD NRM CABIN INTERVEDIATE RBOPEZSDGCO3JS6CEU0
07/31/2033 ............ 1 LP/NRM CA .covneenet D 2 e RBOPEZSDGCO3JSBCEU02  |. 01/31/2024 |. 07/31/2083 |.........ceeeeen [-vn... 15,035,480...... 5.88/-5.58 [c.ueeeeeenieees Jeenneeeeeeein o 26,930 |...... 1,041,178 | oo [ B36,887 e [ e o [ 217,102 | ....ee.... [BO23 ...l
ROYAL BANK OF
CANADA
CSWAP: USD/CAD NRM CABIN INTERVEDIATE ES7IP3U3RHIGC71XBU1
07/31/2033 ............ 2 LP/NRM CA ............ D | ES7IP3USRHIGC71XBUT1 | 01/31/2024 |.07/31/2083 |.......eeeeeeen [onnnn. 10,290,4821...... 6.94/-6.63 [...eeeeeeiiieees Jeeneee e o 20,683 |......... 712,596 [ cevvenenne foeeeeeenn382,791 | e [ e e 148,587 | ..........|B023 ............
BANK OF AMERICA, NA
CSWAP: USD/CAD BATYDEB6GKMZ0031MB2
10/22/2026 ............ MULLEN GROUP LTD ..... T o BATYDEB6GKMZ0031MB27  |. 07/22/2014 |. 10/22/2026 |.........oeeveen [evnnn.. 6,281,407 ...... 4.08/-8.07 [coeeriiiinnnnnns v [ 15,670 |...... 1,601,464 | ..ooeeeenn [0 1,483,543 | [ [T 7. FOUUURN (R RN, 39,248 | ..........[B023 ............
ROYAL BANK OF
CANADA
CSWAP: USD/CAD MCCAIN FINANCE ES7IP3U3RHIGC7 1XBU1
10/23/2030 ............ (CANADA) LTD. ......... T o ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2030 |........ceeeeeen [ove.....8,599,9041...... CIA VATt R FUTN RN 11,889 |...... 1,165,476 [..ooeeeenns | 720,130 [ e LS 2 2 R A R 101,456 | ..........|B023 ............
ROYAL BANK OF
CANADA
CSWAP: USD/CAD MCCAIN FINANCE ES7IP3U3RHIGC7 1XBU1
10/23/2032 ............ (CANADA) LTD. ......... T o ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2032 |........0evvveen [ovnn.. 10,287,735)...... 3.84/-3.79 |eevveniiiiinnnn [ [ 14,478 |...... 1,304,214 | oo [ 763,550 [ [ 6,493 |.oevneiiiiiiin [ e 141,625 | .......... [BO23 ............
ROYAL BANK OF
CANADA
CSWAP: USD/CAD DP WORLD CANADA ES7IP3U3RHIGC7 1XBU1
11/08/2041 ............ INVESTMENT INC ........ T o ES7IP3USRHIGC71XBU11 ). 10/28/2021 |. 11/08/2041 |................ |...... 34,870,500]...... 2.95/-83.54 [ | o (7,112)...... 4,959,088 | ...cevvnns oo n288,512 | e | [ e 710,776 | ..........|B023 ............
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1 2 3 5 6 7 8 9 10 11 13 14 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/ 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 B./A.C.V. | Accretion ltem Exposure | Entity (b)
CITIBANK, N.A.
CSWAP: USD/CAD E570DZWZ7FF32TWEFA7
4/8/2029 ............ KEYERA PARTNERSHIP ... |D1 ............ [ ES70DZWZ7FF32TWEFA76  |. 09/20/2013 |. 04/08/2029 |................ 39,086,048 ...... 5.12/-5.34 |oeeeeeeeeee o 127,915 11,154,833 [..eneeeenn |00 10,095,335 [ o 20,392 |oeeeeeeeeeee feeeeeeee s 392,063 | ..........[B023 ............
BANK OF MONTREAL
CSWAP: USD/CAD NQQBHPCNCCUBTUTQYE
7/10/2034 ... MULLEN GROUP LTD ..... 6 ... ... NQQBHPCNCCUBTUTQYE16  |. 06/06/2024 |. 07/10/2034 |.... 32,689,875 (...... 6.57/-5.93|.. 76,073 ...... 1,597,292 | ... 497,976
BARCLA C
CSWAP: USD/CHF THERMO FISHER G5GSEF7VJPS | 70UK557
01/06/2050 .......... SCIENTIFIC INC. ...... [0 IR 3 e G5GSEF7VJP5170UK5573 | 12/17/2024 [.01/06/2050 |................ 42,844,092|...... 5.83/=147 |oeeeeeeeeeees | [ 439,452 (520,359), (1,028, 784)]..cceeveeeeeeeen [ oo 1,066,515 ..........|B023 ............
SOCIETE GENERALE
CSWAP: USD/CHF (02RNE8 | BXP4ROTDBPU4
12/11/2029 .......... BRUKER CORPORATION ... |D1 ............ T o 02RNES IBXP4ROTDBPU41  |. 11/25/2019 |. 12/11/2029 |....eevnvnnnnnne 47,094,188 ...... 3.36/-1.01 [ceveeiiiiiinienns foeveinnnieecinns foeenns 260,515 (6,028, 163)| (1,260,282)]...ceeeevvinnnees foevvrnineeeiinnns [ 510,563 | ..........[B023 ............
JP MORGAN CHASE
CSWAP: USD/CHF THBGLXDRUGQFUS7RNES
4/15/2036 ........... BRUKER CORPORATION ... |D1 ............ T e 7HBGLXDRUGQFUS7RNES7 | 01/10/2024 |. 04/15/2036 |......ueevevennn foennnee 9,388,000 ...... 5.89/-2.62 |.eeveneeeeenn foeeeee [ 77,767 | 345,898 (214,516))- e eeeeeeeeeee foeeemeneeeeeenenn o 156,031 ..........|B023 ............
BNP PARIBAS
CSWAP: USD/CHF ROMUWSFPUBMPROBKS5P8
4/15/2039 ........... BRUKER CORPORATION ... |D1 ............ 3 ROMUWSFPUBMPROBKSP83 | 01/10/2024 . 04/15/2039 |................ 28,164,000 ]...... 6.15/-2.71 [eeveeiiiiiiiines foeeeeiiieeiins fes 245,735 |...... 1,037,693 [(CZCTRT)) R EOTRI AR 527,827 | ...even... [BO23 ...
BANK OF AMERICA, NA
CSWAP: USD/EUR AMERICOLD REALTY BATYDEBBGKMZ0031MB2
01/07/2031 .......... OPERATING PARTNER .... |D1 ............ T e BATYDEB6GKMZ0031MB27  |. 10/30/2020 |.01/07/2031 |..ceveeennneenee 26,788,420 (...... B.07/-1.62 [eeeeeeeeeeeiees foeeemneeeeeeenn feeeees 105,205 |...... 2,051,827 (1,023,642)]..cceeeeeeeeeee feeeeeeieeeeeeennn o 321,889 | ..........[BO23 ............
JP MORGAN CHASE
CSWAP: USD/EUR THBGLXDRUGQFUS7RNE9
01/30/2028 .......... SSP FINANCING LTD .... |D1 ............ T o 7HBGLXDRUGQFUS7RNES7  |. 01/16/2025 |. 01/30/2028 |................ 33,884,400 ...... 5.80/-3.75 [ceoeriiiiiinnnns 106,676 (1,762,219), [QI(77A 1)) R RPN AR 285,295 | ..........|B023 ............
BANK OF AMERICA, NA
CSWAP: USD/EUR KONINKL I JKE BATYDEBBGKMZ0031MB!
02/01/2034 ... FRIESLANDCAMPINA NV . 7 ... .. BATYDEB6GKMZ0031MB27 | 10/25/2023 |. 02/01/2034 |.... 15,882,000 |...... 6.77/-5.00 |.. (321,009 ... . (670,508)....
BANK OF AMERICA, NA
CSWAP: USD/EUR KONINKL I JKE BATYDEB6GKMZ0031MB2
02/01/2036 .......... FRIESLANDCAMPINA NV . |D1 ............ T o BATYDEB6GKMZ0031MB27  |. 10/25/2023 |. 02/01/2036 |....evvvnvvvvnnn forns 5,294,000 |...... (TR 707210 R IR PR 22,361 (107,003)] (2 11K)) E (PR R 87,177 | eeeeeeent |BO23 ..
WELLS FARGO BANK,
CSWAP: USD/EUR BRUSSELS AIRPORT KB1H1DSPRFMYMCUFXTO
02/28/2033 .......... COMPANY NV ... [0 IR 9 KB1H1DSPRFMYMCUFXTO9  |. 02/09/2023 |. 02/28/2033 |......evvvvvvvnn feoerns 1,398,280]...... SAT/-444 oo [ 3,775 e (5,981) (£ R D) R AR R 19,676 | ..........|B023 ............
WELLS FARGO BANK,
CSWAP: USD/EUR BIDCORP FOODSERVICE KB1H1DSPRFMYMCUFXTO
03/10/2027 .......... EUROPE LTD ........cee. [0 IR 9 KB1H1DSPRFMYMCUFXTO09  |. 02/25/2022 |. 03/10/2027 |...evvenrvvvinnn foenns 6,171,000]...... 3.32/-1.65 |eeveniiiiiinnns [ [ 25,19 |......... 229,897 (245,853)]...ccveneeiiiinnn oo | 43,003 | ..........[B023 ............
WELLS FARGO BANK,
CSWAP: USD/EUR BIDCORP FOODSERVICE KB1H1DSPRFMYMCUFXTO
03/10/2029 .......... EUROPE LTD ........cee. [0 IR 9 KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2029 |.....euvvvvvvnnn foennnns 7,854,000 ...... FCRTOZE Rt R FEUN RN 30,923 |......... 292,5% (R (1)) R RRTRI RN 78,000 | ..........|B0O23 ............
WELLS FARGO BANK,
TATE & LYLE AL
CSWAP: USD/ER INTERNATIONAL  FINANCE KB1H1DSPRFMYNCUFXTO
03/12/2035 ...oovviviis | e [0 IR 9 KB1H1DSPRFMYMCUFXT09  |. 01/23/2025 [. 03/12/2035 |.......evvnneeee 37,440,000 ...... 6.02/-4.03 [ceniiiiiiiienns v [ 36,244 (1,447,221) (1,447,221 v [ 590,598 | ..........[B023 ............
WELLS FARGO BANK,
TATE & LYLE AL
CSWAP: USD/EUR INTERNATIONAL  FINANCE KB1H1DSPRFMYNCUFXTO
03/12/2037 ovvvvnees | oo [0 IR 9 KB1H1DSPRFMYMCUFXT09  |. 01/23/2025 |. 03/12/2037 |......evvvnneeee 19,760,000 |...... 6.12/-4.13 [ceiiiiiiiiies e o 19,109 (763,811)] (WETR-TRD R IR RN 341,628 | ..........[B023 ............
BANK OF MONTREAL
CSWAP: USD/EUR BIDCORP FOODSERVICE NQQBHPCNCCUBTUTQYE 1
03/13/2030 .......... EUROPE LIMITED ........ Dl eienennns B iiiiiiiiiieeeiinnnns NQQBHPCNCCUBTUTQYE16  |. 01/23/2025 |. 03/13/2030 |....eweevevvnnn foeeees 1,040,000])...... 5.87/-8.83 |eeiiiiiiiieens Jorrnneeeeeeenins o 984 1......... (40,201)f.eeeneeiene foeeennns (20,888)].neiiiiiiieees Joeeennnns (40,201)]- - eeeeeeniieees foeerennaneeeenenn foeeeeeees 11,573 ... |BO23 Lot
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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 ltem Exposure | Entity (b)
WELLS FARGO BANK,
At 6.01/
CSWAP: USD/ER GATX RAIL GERMANY GHBH KB1H1DSPRFMYNCUFXTO [EURIBORGI+175.0
03/15/2031 oevvviies | oo [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 01/24/2024 |. 03/15/2031 |.....evvvnvvenn founnns 54,485,000 [0 bps  |eeeeieeiiiiiines e i 120,847 |......... 474,971 [ eveeeeen [ 1,250, 12 [ | (2,235,026)]...c0vnneeeennnnn fooreiiiniiininnns fernennnnd 665,013 [ .......... B023 ......eennnt
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/EUR RBOPEZSDGCO3JS6CEU0
03/27/2026 ............. EVIDES NV ...ocvvvvennn [0 IR Currency..... 2 e RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 03/27/2026 |.......evvvvvven feunnns 12,796,500 ...... 3.54/-0.90 |.eevvvnniiiiinnnnn [ [ 84,422 1......... 482,213 | oo [ 558,762 |.uuuneeeiiniinnes e (509,586)]....neeeevvninnes foevernnnniiiiiins foenieeeens 63,631 ..evennnns B023 ......eennnt
TORONTO DOMINION
BANK
CSWAP: USD/EUR BIDCORP FOODSERVICE PT30B789TSUIDF37126
03/30/2028 ............. EUROPE LTD ........cee. [0 IR Currency..... T o PT30B789TSUIDF371261 |. 03/16/2023 |. 03/30/2028 |........covvvvrn founnns 21,176,000 |...... 5.45/-4.49 [ | o 34,928 |....... (428,011)( .evveneens [ (914,922)]...ccvvnieiiinnnn foens [REESLNVR10)) R IR RN 183,390 [ .ovvennnns B023 .......ennnt
BANK OF AMERICA, NA
CSWAP: USD/EUR RHEINKALK HOLDING GHBH B4TYDEB6GKHZ0031MB2
03/31/2034 ...oovvevies | oo [0 IR Currency..... T e BATYDEB6GKMZ0031MB27  |. 03/09/2022 |. 03/31/2034 |.....evveeveeen feunnnn 18,097,400 |....... 3.75/-2.38 |eeeeeeeeeenn foeeeee [ 59,618 |......... 382,111 [ o 454,990 |.oeeveeneeeeeenn Jeeennn (733,089)]...eeeeeeeneeeee foeeemenneeeeeennnn forreeeens 211,544 | .......... B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/EUR RHEINKALK HOLDING GHiBH BATYDEBBGKNZ0031NB2
03/31/2037 evvvviees | oo [0 IR Currency..... T o BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2037 |...cevvvnnvvvnn feunnns 11,586,750 |...... 3.92/-2.58 |eevvniiiiiiiiinn [ [ 37,019 |......... 284,644 | .o [ 324,981 |oveeieiiiiines | [ICIEIRTS) | R RPN AR 200,757 | ceevunnnns B023 ......eennnt
MORGAN STANLEY
CAPITAL SERVICES,
INC
CSWAP: USD/EUR BRUSSELS AIRPORT 17331LVCZKQKX5T7XV5
04/29/2044 ............. COMPANY NV .....ccen [0 IR Currency..... 4 e 17331LVCZKOKXST7XV54  |. 02/22/2024 |. 04/29/2044 |.....covvveeeeee |ovnnnnnn 5,402,000 ...... 6.01/-4.29 [ceeeeeeeeeeees oo o 22,586 ..ueeeeeennn 997 | [ 196,917 [oeeeeeeeeeeeees Jeeeens (223,503)].«cevveeeeeemnn feeeeeeeeiieeeeen Jees 118,022 .......... B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/EUR SENSIENT TECHNOLOGIES BATYDEB6GKMZ0031MB2
05/03/2027 ....covvennn. CORPORATION ....evvennn. [0 IR Currency..... T o BATYDEB6GKMZ0031MB27  |. 03/17/2017 . 05/03/2027 |....vvvvvvvvvnnn foennnns 5,378,000{...... 3.95/-1.71 [eeiiiiiiiiiiies e [ 29,349 |......... [ERVIK)) T A PLTR-T/CT) R (2 11K)) E (PR R 38,878 .......... B023 ......eennnt
MORGAN STANLEY
CAPITAL SERVICES,
INC
CSWAP: USD/EUR 17331LVCZKQKX5T7XV5
05/07/2032 ... M FINANCE ... . | Currency..... 4 ... 17331LVCZKOKX5T7XV54  |. 04/18/2024 |. 05/07/2032 |.... R 13,858,000 |...... 6.64/-4.65 |.. (184,607) ... ....187,944 |... (581,107 o [ 184,718
BARCLA C
CSWAP: USD/EUR G5GSEF7VJP5 1 70UK557
05/07/2034 ............. M FINANCE .........eeees [0 IR Currency..... 3 GSGSEF7VJP5170UK5573  |. 04/18/2024 |. 05/07/2034 |.....eevvvvvvnn feunnns 20,254,000 ...... 6.68/-4.69 [...oooviinninnns v [ 91,372 |....... (269,811)[.evvnneenns o LRI R N (849,310))..evveeeevrninees foevennniineeniinnn [ 305,608 | .......... B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/EUR KB1H1DSPRFMYMCUFXTO
05/10/2032 ....cevvennn. MILLIKEN & CO ......... [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2032 |......evvnvvvenn feunnns 64,920,000 ...... 17 (VN R ERR R, 276,605 |........ 107,966 | .oeevvnennn feunnnn 1,521,438 [ | (2,682,031)]..ceeeeinninnens foevrrnineeeeiinns [ 865,841 .......... B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/EUR WAREHOUSES DE PAUN NV 02RNEB | BXP4ROTDBPU4
05/18/2032 eeeveeeee | e [0 IR Currency..... | 02RNE8BXP4ROTDBPU4T  |. 04/13/2022 |. 05/18/2082 |...eevveuneveaen feunnnn 28,322,200 |...... 4.22/-2.60 |.eeveeeeeeeennn o et 11,416 |.......... 20,945 | .ooviii [ 403,348 |- [ (1 A71,154)] e [ oo 378,316 | .......... B023 .....oeennnt
BARCLAYS BANK PLC
CSWAP: USD/EUR SG FINANCE & TREASURY G5GSEF7VJP5 1 70UK557
05/23/2034 ............. {10 N [0 IR Currency..... 3 GSGSEF7VJP5170UKS573  |. 04/23/2024 |. 05/23/2034 |.....evvvnvvenn founnns 42,796,000 ...... [T VA 307 R KPR R, 192,244 )....... (412,023)] .ceevvvnnnn feunnnn 1,067,966 |..oovvvnneeiinnnn founns (1,788,021)]..ccevveeeeeenen [ e 647,292 | .......... B023 .......ennnt
TORONTO DOMINION
BANK
CSWAP: USD/EUR BIDCORP FOODSERVICE PT30B789TSUIDF37126
06/01/2030 .....uvve.eee EUROPE LTD ........cee. [0 IR Currency..... T o PT30B789TSUIDF371261 |. 03/16/2023 |.06/01/2030 |......evvnvvvnn feunnns 21,176,000 |...... 5.64/-4.75 |eevveiiiiiinnnns [ e 38,363 |....... (428,011)f.eeunneens | (1,177,985)]...cevvveeeeens fevnnnnn [REESZNVR10)) RN IR I 240,807
ROYAL BANK OF
CANADA
CSWAP: USD/EUR BRUSSELS AIRPORT ES7IP3U3RHIGC7 1XBU1
06/05/2034 ... COMPANY NV .. . | Currency..... 1. .. ESTIP3USRHIGC71XBU11 | 05/22/2019 |. 06/05/2034 |.... PR PO 3,013,200 ...... 3.77/-1.64 .. ....292,483 |... . (120,691)).... .|B023 ...
WELLS
CSWAP: USD/EUR KB1H1DSPRFMYMCUFXTO
06/08/2032 ... SHV NEDERLAND BV ..... D1 . | Currency..... 9. .. KB1H1DSPRFMYMCUFXTO9 |. 05/25/2022 |. 06/08/2032 |.... N PP 21,889,900...... 4.63/-3.12].. (254,212)] ... (160, 362)]... . (916,361)).... .[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 ltem Exposure | Entity (b)
BANK OF AMERICA, NA
CSWAP: USD/EUR BATYDEBBGKMZ0031MB2
06/08/2034 ............. SHV NEDERLAND BV ..... [0 IR Currency..... T e BATYDEB6GKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |......eeueveeen feunnnn 21,889,900 ...... B4.73/-3.27 |eeeeeeeeeee foeeeee [ 75,632 |....... (254,212)] .oevvvvnnns feennnnn [QECIYE) R I (916,361 eeeeeeeeeeeen [eemmeeeeemnniaes foeeeennnn 331,878 .......... B023 .....oeennnt
ROYAL BANK OF
CANADA
CSWAP: USD/EUR ES7IP3U3RHIGC71XBU1
06/14/2029 ............. SONEPAR SA ... [0 IR Currency..... | ES7IP3USRHIGC71XBUT1 | 04/17/2019 |. 06/14/2029 |.......eeeeveeen feunnnn 10,175,400 |....... 8.90/-1.50 [eeeeeeeenieeee Joeemneeeeeeeis foeeeeeene 62,392 |......... 453,595 [..oeeeeies oo 788,597 [ Jeenenn (402,305)]- e eeeeemneeee foeeemeneeeeeennnn foreeeeens 104,369 [ .......... B023 .....oeennnt
JP MORGAN CHASE
CSWAP: USD/EUR BRUSSELS AIRPORT THBGLXDRUGQFUS7RNE!
06/17/2054 ... COMPANY NV .. . | Currency..... 7. .. THBGLXDRUGQFUS7RNEQ7 | 02/22/2024 |.06/17/2054 |.....vvvvvvnnnn forrene 14,369,320 |...... 6.05/-4.29 |..oovvniiiiiinnn [ e BT 732 [ 2,682]... ... 704,474 |... . (594,517)|.... 388,456
WELLS
CSWAP: USD/EUR FERRERO INTERNAT | ONAL KB1H1DSPRFMYMCUFXTO
06/20/2030 ... SA ... . . | Currency..... 9. .. KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 06/20/2030 |.... ....218,360|...... 5.09/-4.27 |eevvnnnniiinnnnn [ 480 o 2,320 [ e (5138 e (8940 | [ 2,496 | B023 ...
WELLS
CSWAP: USD/EUR FERRERO INTERNATIONAL KB1H1DSPRFMYMCUFXTO
06/20/2033 ......oeennn. SA i [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 06/20/2033 |......vvvvvnnn foennnns 7,315,060 ...... 5.22/-4.39 [coooiiiiiiiiiiis | [ 15,567 |.......... VAR A L R (245,624)]...ccvvnieiiiinnn foens (299,494)]...evveniieiiinnn oo s 104,911 ...t B023 ......eennnt
CITIBANK, N.A.
CSWAP: USD/EUR E570DZWZ7FF32TWEFA7
07/01/2041 ............. PURATOS GROUP NV ..... [0 IR Currency..... [ E570DZWZ7FF32TWEFA76 | 06/10/2021 |.07/01/2041 |..cevvveeevaann fennnnn 10,967,400 |....... 3.55/-1.84 |.eeeeeeieeeei oo [ 52,670 |...... 1,245,595 | .ooovvnnnns fennnnn 1,847,142 [ | (402,305))- e eeeeeemneeee foeeemmneeeeeennnn fereeeeens 21,144 | .......... B023 ...coeeennnt
CITIBANK, N.A.
CSWAP: USD/EUR E570DZWZ7FF32TWEFA7
07/01/2042 ............. PURATOS GROUP NV ..... [0 IR Currency..... B e ES70DZWZ7FF32TWEFA76 | 06/10/2021 . 07/01/2042 |.....cevvvvvven feunnns 11,576,700 |...... 3.30/-1.56 [cueniiiiiiiieens v [ 55,457 |...... 1,314,795 [ [ 1,721,758 | o (424,655)]...cevvneeeeinnnn oo s 240,499 | .......... B023 ......eennnt
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/EUR METTLER-TOLEDO RBOPEZSDGCO3JS6CEU0
07/09/2035 ......oeen... INTERNATIONAL INC. ... |D1 ..eevennnnns Currency..... 2 e RBOPEZSDGCO3JSBCEU02  |. 12/10/2024 . 07/09/2035 |....evvvnvvvvnnn foennnns 8,526,870 (...... 5.70/-3.80 [cuuiiviinnnnnns Jevnnineieeiiinns [ 34,916 |....... (V2205)| I R 17,972 ........ 186,678 |....... (362,074))...eeeeeininnes foevrnnnienenniinns [ 136,692  ..oennnnnt B023 .......ennnt
WELLS FARGO BANK,
CSWAP: USD/EUR KB1H1DSPRFMYMCUFXTO
07/12/2032 ....covuenn. HALMA PLC ......cevvnens [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO09  |. 04/12/2022 |. 07/12/2032 |.....evvvvvvvnn feunnns 30,192,000 ...... 4.03/-2.29 |oeeeveniiiiiinnn oo 136,945 |......... 216,434 | .ooeeni [ L2707 I PR R RN R AR 407,527 | wevvennnns B023 ......eennnt
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/EUR RBOPEZSDGCO3JS6CEU0
07/23/2026 ............. EVIDES NV ...ocvvvvennn [0 IR Currency..... 2 e RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 07/23/2026 |.......eevvvvven founnns 22,225,500 |...... 3.52/-0.90 |..eevvnniiiiiinnn [ 147,083 |......... 837,529 | .coevvinnnn feunnnn 1,024,992 |.ooveeniiiiiiiins o (885,070)[..ccvvveeneeeenn fernnneeeeinnnns foeveennnn 127,304 [ .ooeeneens B023 ......eennnt
ROYAL BANK OF
CANADA
CSWAP: USD/EUR ES7IP3U3RHIGC7 1XBU1
08/17/2027 ............. SEGRO PLC ..eevvvnnnnnee [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1  |. 05/24/2017 |.08/17/2027 |.....evvvnvvenn founnns 27,422,850 |...... T P A PO EOUPR R, 138,874 |......... 957,936 | .oeevvnnnnn feunnnn 1,108,237 |ooevvvieeeeiinns [ (1,095, 163)[...ceevevvnnnees foevernineeeiinnns [ 211,566 | .......... B023 ......eennnt
UBS AG, LONDON
CSWAP: USD/EUR BFMBT61CT2L 10CEMIKS
08/17/2029 ............. SEGRO PLC ...eeneneeenee [0 IR Currency..... [ BFMBTE1CT2L1QCEMIKS0 | 05/24/2017 |. 08/17/2029 |..eevvveeevaaen feunnnn 38,895,675(...... 3.88/-2.00 [ceuueeeeemnnnes foeeemnnneeeeennn fereeeeees 187,753 |...... 1,358,705 [ ..oeveennn |oenee 1,904,059 [..oeeeeeieeeees o (1,553,343)]. e oo s 407,179 .ooeeennns B023 .....oeennnt
CREDIT AGRICOLE CIB
CSWAP: USD/EUR SPIRAX SARCO OVERSEAS 1VUV7VQFKU0QSJ21A20
09/05/2030 ............. LIMITED wovvveinne [0 IR Currency..... 8 i 1VUV7VQFKUOQSJ21A208  |. 08/10/2023 |. 09/05/2030 |...eevvnvvvvvnnn fonnne 1,101,800 |...... 5.62/-4.38 |..covvnniiiiinnnn [ 3,611 [.......... 21,599 | e e 6,445 |.ovveeiiiiiii [ [T 3(VR) R RPN RN 12,844 .......... B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/EUR (02RNES | BXP4ROTDBPU4
09/23/2031 ............. BREEDON HOLDINGS LTD |D1 ............ Currency..... | 02RNE8BXP4ROTDBPU41  |. 06/23/2021 |. 09/23/2031 |.eevveueveeennn feees 4,786,800 |...... 2.95/-1.33 |eeeeeeeeeeee foeeeeee [ 20,222 |......... 465,998 | ..oovvnnnns fernns 509,254 |.eeeveneeeeeenn fennnnn (178,802)[- e eeeeeeeeeen Jemmeeeeeemeies foeeeeennns 60,949 | .......... B023 .....oeennnt
ROYAL BANK OF
CANADA
CSWAP: USD/EUR ES7IP3U3RHIGC71XBU1
1/24/2029 ....oonnennn.t TENNET HOLDING BV .... |D1 ............ Currency..... T s ES7IP3USRHIGC71XBU11 |. 10/24/2018 |. 01/24/2029 |.....eevueeeeeen fovnnns 18,810,000...... 4.19/-1.61 | foeerenneeeeeeien feeeeees 125,631 ......... 986,691 |...ooveeee fonnns 1,651,224 [ |oennnns (737,559)]- e eeeeevmmnnes foeermnmmnnreeennnn fooneeees 183,865 [ .......... B023 .......e...t
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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 ltem Exposure | Entity (b)
WELLS FARGO BANK,
CSWAP: USD/EUR KB1H1DSPRFMYMCUFXTO
1/24/2031 ....oeeeen TENNET HOLDING BV .... |D1 ............ Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 10/24/2018 |. 01/24/2031 |......evvvvveen feunnns 35,340,000 ...... 4.30/-1.83 [ceveeiiiiininnns foevennineeeiinns fores 227,164 |...... 1,853,782 [.eeeeenns | 3,737,046 |..evneeveinnnnns o [RIREIC T (<)) RN IR RPN 426,353 | .......... B023 ......eennnt
MUFG SECURITIES
EMEA PLC
CSWAP: USD/EUR U7M81AY481YL10R7562
1/30/2030 ...ovnnnnnnnnn SSP FINANCING LTD .... |D1 ............ Currency..... [N U7M81AY481YLIOR75625 | 01/16/2025 |. 01/30/2030 |....evvvnvvvvrnn fonnnnns 3,337,100 ...... 6.01/-3.99 [ceviiiiiiiinnns v [ 10,237 |....... [QUETSY)) R R [QPATVEL1)) R R, QA7) R R RN 36,702 cevvnnnnns B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/EUR (02RNES | BXP4ROTDBPU4
173172031 oo LINAMAR CORPORATION . |D1 ............ Currency..... | 02RNE8BXP4ROTDBPU4T  |. 10/29/2020 |. 01/31/2031 |.eeevvvennevaenn fennnnn 18,720,000 |...... 2.78/-1.37 [eeeeeeeeeeeees e o 70,766 |...... 1,436,791 [.oeeeienns | 1,379,288 [.oeeeeeeeeeees Jeeenes (715,208)[.ceeeveeeeeeeen femmeeeeeenniees foeeeennn 226,216 | ...oeenn.. B023 .....oeennnt
WELLS FARGO BANK,
CSWAP: USD/EUR FUTBOL CLUB BARCELONA KB 1H1DSPRFMYNCUFXTO
10/01/2031 oo [ oo [0 IR Currency..... 9 e KB1H1DSPRFMYMCUFXTO9  |. 08/04/2021 |. 10/01/2031 |..ceevveunevaaen fennnns 12,136,177 ...... 3.35/-1.89 |.eeeeeieeeenee foeeeee [ 46,989 |...... 1,060,218 | .oevvvennns fennenn 1,022,120 [eeeeeeeeeeeeee e foeeeeeeee e e 154,788 | .......... B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/ER FUTBOL CLUB BARCELONA 02RNES | BXPAROTDBPU4
10/01/2031 .evvveiiiii [ oo [0 IR Currency..... T o 02RNE8 IBXP4ROTDBPU41  |. 08/04/2021 |. 10/01/2031 |...eevvvnnnivens feunnns 13,743,685(...... 3.67/-2.07 [eueiiiiiniinnns fevnnieeeceinins [ 58,416 |...... 1,200,650 [..oeeeeenns |oennne 1,341,508 [ Jeveenns (519,052))..evvveiiiiiees foeveenninieveinns [ 175,201 | ...eeeeens B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/EUR SPIRAX-SARCO OVERSEAS (02RNES | BXP4ROTDBPU4
10/11/2029 ............. LIMITED wevveeeeenee [0 IR Currency..... | 02RNE8BXP4ROTDBPU41  |. 10/03/2022 . 10/11/2029 |.eevveeeeeeennn feees 7,815,200 ...... 558/~ [eeeeeeeeeieeees | o 15,522 |....... (826,405)( ..evvnn fonnnne (962,270)]- e eeeeennaaae feeeeens (357,804)]...eeeeeeennees feeeemnnneeeeeenen feeeeeeeens 83,208 [ ..evunnnns B023 ...coeeennnt
UBS AG, LONDON
CSWAP: USD/EUR BFMBT61CT2L 1QCEMIK5
10/23/2034 ............. MERILUX SARL .......... [0 IR Currency..... [ BFM8TE1CT2L1QCEMIKS0  |. 10/08/2024 |. 10/23/2034 |......evvvvvvven feunnns 49,954,450 ...... 5.90/-4.39 |.eevvviiiiiiininn [ 180,176 |......... 805,324 | ..oovviinnn fennnns 1,193,852 [ceeviiiiieeees | (2,083,874)].cceeevviiniens foevennineeecinnnn [ 772,675 woveennnns B023 ......eennnt
ROYAL BANK OF
CANADA
CSWAP: USD/EUR SIRONA DENTAL SERVICES ES7IP3U3RHIGC71XBU1
10/27/2029 ............. 611 N [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1 | 10/05/2016 |. 10/27/2029 |.....evvvvvvvnnn fonnnns 9,406,320 |...... 3.35/-1.50 |.eevveniiiiininns [ [ 43,774 |......... 332,635 | .oeeerinnnn [ 466,907 [..ooovvvniieneins feennnnn [RETE T ) R K R, 100,631 .......... B023 .......ennnt
ROYAL BANK OF
CANADA
CSWAP: USD/EUR ES7IP3U3RHIGC7 1XBU1
10/27/2029 ............. DENTSPLY SIRONA INC . |D1 ............ Currency..... T o ES7IP3USRHIGC71XBUT1 | 10/05/2016 |. 10/27/2029 |....evvvvrvvvnnn fonnnnne 3,135,440 |...... 3.35/-1.50 |oeevvnniiiiininns [ [ 14,501 |........ 110,878 | eeeeevis [ 155,636 [..eveevevnnnnnees foevene [QV:TR 1)) AR IR RN 33,544 | .......... B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/EUR (02RNES | BXP4ROTDBPU:
10/29/2032 ... VTG FINANCE SA ........ . | Currency..... 1. .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |.... P PO 9,094,625 |...... 2.78/-1.45|.. ...123,071]... ....685,327 |... . (346,429)|.....
SOCIET!
CSWAP: USD/EUR (02RNE8 | BXP4ROTDBPU4
10/29/2035 ............. VTG FINANCE SA ........ [0 IR Currency..... T o 02RNE8IBXP4ROTDBPU41  |. 10/01/2020 |. 10/29/2035 |...evvvvnvvvnnn fonnnnne 5,574,125]...... 3.09/-1.70 [ceeniiiiiininnns v [ 20,562 |......... M3 AT2 | e [ 489,676 .....oovveneeeens feunnnnn [A7::)) R KRR RN 90,682 ..ovvnnnnn B023 ......eennnt
CITIBANK, N.A.
CSWAP: USD/EUR GATX RAIL GERMANY GHBH E570DZWZ7FF32THEFAT
11/04/2026 .....coeeeeee [ oo [0 IR Currency..... [ E570DZWZ7FF32TWEFA76 | 10/17/2019 |. 11/04/2026 |........ceeveeen fennnnn 31,147,200 ...... 8.20/-1.07 [eeueeeeeeemnnaees foeeemmneeeeeeenn fereeeees 165,917 |......... 901,584 [..ovenene fonnnes 1,022,361 [.coeeeeeeieeeees oo (1,251, 615)]..eeeeeeeeeeee foeeeeeeeeeeeennn o 196,823 [ ...oeennnt B023 .....oeennnt
BARCLAYS BANK PLC
CSWAP: USD/EUR ALS GROUP FINANCE PTY G5GSEF7VJP5 1 70UK557
11/08/2028 ............. {10 N [0 IR Currency..... 3 GSGSEF7VJPSI70UK5573 | 10/25/2023 . 11/08/2028 |....evvvvvvvnnn foerrnennnn 317,280 |...... 6.51/-4.7T1 [ceeeiiiiiiiiines | [ 1,264 |oenenne ((H£:[0)) PR R (6,198)[..cceevvvenneeees Jovennnnns [QECT (1)) SRR RPN AR 3,015 «oeeeeen B023 .......ennnt
BANK OF MONTREAL
CSWAP: USD/EUR AMVEST RCF CUSTODIAN NQQBHPCNCCUBTUTQYE 1
11/08/2030 ............. BV s [0 IR Currency..... [ NQQBHPCNCCUBTUTQYE16  |. 10/26/2023 |. 11/08/2030 |..evveeevevennn foeeeeenne 422,240 )....... 7.06/-5.19 [ceeeieeeiiiieees Joeemmeeeeeeenn o 1,710 |eeeeennns [CCR:T:10)) R (5,578)[-ceeeeeeeeeeeee Jeeeennnn (17,880)]- e eevveeeeeeeenn freeeeeeeiieeee Joeeeins 5,001 [ cevvennnns B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/EUR KINGSPAN SECURITIES BATYDEB6GKMZ0031MB2
11/12/202%6 ............. LIMITED wovvvvins [0 IR Currency..... T o BATYDEB6GKMZ0031MB27 | 10/09/2015 . 11/12/2026 |...eeveervvvnnn fonnnns 8,058,500 ...... 4.07/-2.43 |eeveniiiiiinin [ e 34,185 |......... 389,076 [..eevveeens [orrnnnn K77 (3 N (VALY R TR RN 51,271 [ et B023 ......eennnt
UBS AG, LONDON
CSWAP: USD/EUR VAL FINANCE COMPANY BFMBT61CT2L 10CEMIKS
11/15/2053 ............. SARL e [0 IR Currency..... [ BFMBTE1CT2L1QCEMIKS0 | 10/19/2023 |. 11/15/2053 |..eevvveeeeeeen fennnns 38,037,600 ...... 7.09/-5.22 |oeeeeeeeeeeeenen [ s 156,195 |....... (849,621)( .evveneee foeeeaenne 65,409 |eeeneeeeeni oo (1,609, 219)[...ceeeeeveeee feeeeemneeeeeeeeen feeens 1,017,934 .......... B0O23 ....ceeennnt
WELLS FARGO BANK,
CSWAP: USD/EUR KB1H1DSPRFMYMCUFXTO

11/30/2031 ............. VICAT 8A v D1 oo Currency..... 9 e, KB1H1DSPRFMYMCUFXTO9 . 10/21/2021 |. 11/30/2031 |.....cevveeeee. | 6,987,000]...... 2.98/-1.27 |oeeeeiieeeeee | e 30,256 |......... 505,797 | .o | 509,839 |..uveeeeeeeiees [ (268,208)]..ceeeeieeeeeeee oo | 90,233 ..o 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 ltem Exposure | Entity (b)
BANK OF AMERICA, NA
CSWAP: USD/EUR BATYDEBBGKMZ0031MB2
11/30/2036 ............. VICAT SA ovviiiies [0 IR Currency..... T e BATYDEB6GKMZ0031MB27  |. 10/21/2021 . 11/30/2036 |.eevvveeeveeennn foeee 9,316,000 ...... 8.26/-1.57 [eeeeeeeeeiieeeee e o 41,430 |......... 674,395 | ..ooovvnnns fennnnn 1,043,937 [ s (357,604)]...eeeeeeeeeeee |oeeemnnneeeeeennnn foreeeeens 159,169 [ .......... B023 .....oeennnt
WELLS FARGO BANK,
CSWAP: USD/EUR KB1H1DSPRFMYMCUFXTO
12/01/2026 ............. CORBION NV ............. [0 IR Currency..... 9 e KB1H1DSPRFMYMCUFXTO9  |. 11/05/2021 |. 12/01/2026 |........ceevveen feunnns 18,440,000 |....... B.32/1TT [ e o 75,427 |...... 1,156,791 [ .eeeeenns oo 1,065,3% [...oooeeneeeeees Joennens (715,208)[ . eeeveeeeeeeen [oemmeeeeeenniees foeeeennnn 119,193 [ .ooveenens B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/EUR BRUSSELS AIRPORT (02RNES | BXP4ROTDBPU:
12/08/2040 ... COMPANY NV .. . | Currency..... 1. .. 02RNE8IBXP4ROTDBPU41 |. 11/13/2020 |. 12/08/2040 |.....evvvvvvnnnn forrnne 12,179,750 ...... 4.67/-2.94 |eevvniiiiiin [ e 59,435 | 1,053,684 [....cceeves o 1,744,285 (... . (460,415)|.... 241,311
WELLS
CSWAP: USD/EUR COMPAGNIE DES LEVURES KB1H1DSPRFMYMCUFXTO
12/1/2030 ... LESAFFRE SA ... . | Currency..... 9. .. KB1H1DSPRFMYMCUFXTO9  |. 07/22/2015 |. 12/01/2030 |..eevvnvvvinnnn foerene 64,382,915 |...... 3.87/-2.07 |.. ...287,090 |.........496,766 |........... 895,958 |..iiiiiiiiin [ e i [ 766,804 | .......... B023 ...
GOLDMA
INTERNAT | ONAL
CSWAP: USD/EUR KINGSPAN SECURITIES W22LROWP2 | HZNBBBK52
12/172032 ..covveee LIMITED wovvveinne [0 IR Currency..... |8 covviviiiiniiiiinnns W22LROWP2IHZNBBBKS528 | 09/10/2020 |. 12/11/2082 |.eevvvvnnnivvinn fonnnns 5,950,000 ...... 2.94/-1.66 [ceneiiiiiniinnns v [ 21,038 |......... 548,997 | .oeeenis [ VSTV V0N R I (223,503)]...cvvnnneeeeiinnn oo i 82,575 | woeeennenn B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/EUR KINGSPAN SECURITIES KB1H1DSPRFMYMCUFXTO
12/11/2030 ............. LIMITED wovvveine [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXT09  |. 09/10/2020 |. 12/11/2030 |...evvvnnvvvnnn fonnnnns 5,950,000 ...... 2.83/-1.59 |eeveeiiiiiiiin [ [ 20,355 |......... 548,997 | .oeeeni [ LYECIR- 75T PR (2 11K)) E (P R 71,036 [ cevvennnns B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/EUR (02RNES | BXP4ROTDBPU4
12/13/2027 ............. AMETEK INC .ovvvennneee [0 IR Currency..... | 02RNE8IBXP4ROTDBPU4T | 11/28/2018 |. 12/13/2027 |..ceevveeeeaeen fennnnn 15,796,200 ...... 4.38/-1.71 [oeeeeeeeiieees | feeeees 107,586 |......... 673,392 | .ceevvninns feunnnn 1,064,319 [..ooeeeeneeeees s (625,807)[eeevveeeeeenn foemmeeeeemnnnees foeeennnnn 129,878 .......... B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/EUR (02RNE8 | BXP4ROTDBPU4
12/14/2034 ............. ROQUETTE FRERES SA ... |D1 ............ Currency..... T o 02RNE8 IBXP4ROTDBPUAT  |. 06/14/2022 |. 12/14/2034 |......eevvevvven founnns 43,764,000 ...... 4.88/-3.59 |.eeeviniiiiiinnn oo 123,994 |..... (1,604,424) ..covvnnnnn fennnn (VIR VTNAL)) FR AR RN R R 681,944 .......... B023 .......ennnt
SOCIETE GENERALE
CSWAP: USD/EUR (02RNES | BXP4ROTDBPU:
12/17/2040 ... SEGRO PLC ... . | Currency..... 1. .. 02RNE8IBXP4ROTDBPU41 |.07/17/2020 |. 12/17/2040 |.eeeeeveveennnn foereee 12,276,500 |...... 3.08/-1.83 .. 40,954 |.........664,344 | ... ... 718,848 |... . (480,531)|.... 243,419
BARCLA C
CSWAP: USD/EUR G5GSEF7VJP5 1 70UK557
12/21/2026 ............. INTERTEK FINANCE PLC |D1 ............ Currency..... 3 GSGSEF7VJPSI70UKS573 |, 12/14/2023 |. 12/21/2026 |.....evvvnvvvvnn founnns 82,275,000 ...... 5.54/-3.9%4 [ | o 338,150 |...... 1,259,957 [.eveeneeens o 918,833 |..vvvniiiiiiiin o [(F 70K ) AU FR RN 540,458 | .......... B023 ......eennnt
CREDIT AGRICOLE CIB
CSWAP: USD/EUR 1VUV7VQFKU0QSJ21A20
12/21/2027 ............. INTERTEK FINANCE PLC |D1 ............ Currency..... - R 1VUV7VQFKUOQSJ21A208  |. 12/14/2023 |. 12/21/2027 |eeeveeeeveeennnn foeeeee 27,425,000 ...... 5.46/-3.89 |.eeevvneeeeeennnn o et 110,726 |......... 419,986 [...ouneeees foereennnn 323,600 |-.veeeeeeennns o (1,117, 518)] e [ oo 226,403 | .......... B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/EUR BATYDEB6GKMZ0031MB2
12/21/720365 ............. VESTEDA FINANCE BV .. |D1 ............ Currency..... T o BATYDEB6GKMZO031MB27  |. 09/22/2020 |. 12/21/2035 |....evvvvnvvnnn feunnns 11,872,550 ...... P (07 < R FERRUN RN 2,446 1......... 962,524 | .ooeviiin [ 996,800 [....cevvveneeeins feunnnns [GIIIEYE)) R R AR 194,466 | .......... B023 ......eennnt
UBS AG, LONDON
CSWAP: USD/EUR SAFESTORE HOLDINGS PLC BFMBT61CT2L 1CEMIKS
12/3/2032 e [ [0 IR Currency..... [ BFMBTE1CT2L1QCEMIKS0 | 11/14/2024 |. 12/03/2082 |...cevvnuevaeen fennnnn 21,104,000 ...... 5.91/-4.08 |.eeveeeeeeeene foeeeee [ 91,349 |....... (500,011)]eeeevvnnn Joeemnnnnns 12,956 [.oeeeeeneeeeees Jeeenens (894,010)[ e eevveeeeeenn frmmeeeeemmnnees foeeeennnn 202,467 | ..o B023 .....oeennnt
MUFG SECURITIES
EMEA PLC
CSWAP: USD/EUR SPIRAX-SARCO OVERSEAS U7M81AY481YL10R7562
12/5/2031 oo LIMITED weveeiieeeeee [0 IR Currency..... B e U7M81AY481YLIOR75625 |. 11/19/2024 |. 12/05/2031 |..eevvveunevaaen feunnnn 47,646,000 |...... 5.72/-8.85 |.eeeeeeeeeeenen oo et 208,061 |....... [CERN1ZEY) I R 954 | [ (2,011,524)].oeeeeeeeees Joeeeeee e o 615,949 | .......... B023 .....oeennnt
ROYAL BANK OF
CANADA
CSWAP: USD/EUR BRUSSELS AIRPORT ES7IP3U3RHIGC71XBU1
2/20/2040 .............. COMPANY NV .....cce [0 IR Currency..... | ES7IP3USRHIGC71XBUT1  |. 05/22/2019 [. 02/20/2040 |......ceevvevenn feennnee 7,030,800]...... 4A3/-2. 14 | o [ 36,816 |......... 225,536 | .oevvvnnnns [ 839,777 [ Jeennnn (281,613)[ e eeeeeeeeeeees Jeemmeeeeemnnees foeeeennns 135,703 [ wevveennns B023 .....oeennnt
WELLS FARGO BANK,
CSWAP: USD/EUR KB1H1DSPRFMYMCUFXTO
2/21/2028 .............. IMI_GROUP LIMITED .... [D1 ..ooeeennnes Currency..... 9 e KB1H1DSPREMYMCUFXTO9 |. 09/12/2017 |. 02/21/2028 |......eveeeeeen fovnnns 14,334,000{...... 3.41/-1.58 | oo fooee | 72,480 |...... 1,371,593 | .o [t 1,440,278 [..ooooenneeen |oeennes (536,406)]- -+ eeeeevmnnnas feernnnnnnraeennnn foareeeees 121,963 [ ...oennens B023 .......ennns
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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 ltem Exposure | Entity (b)
BANK OF AMERICA, NA
CSWAP: USD/EUR BRUSSELS AIRPORT BATYDEBBGKMZ0031MB2
2/28/2030 .............. COMPANY NV .....cee [0 IR Currency..... T e BATYDEB6GKMZ0031MB27  |. 02/09/2023 |. 02/28/2030 |...evvueeeeevnnn foeeee 5,378,000 ...... B5.44/-4.32 [ | o 15,679 |......... [PERIIK)) R (QETAVZT) R I (223,503)].+cvvveeeeeeennn feeeeeeeeenieeeeee s 59,632 | .......... B023 .....oeennnt
UBS AG, LONDON
CSWAP: USD/EUR BFMBTB1CT2L 1QCEMIK5
3/10/2028 ... EVIDES NV ... . | Currency..... 0. .. BFMBTG1CT2L1QCEMIKS0 |. 11/19/2020 |. 03/10/2028 |.....evvvvvvnnnn forrnne 12,190,050 ...... 2.07/-0.79 [coviiiiiininens Jevvnineeeeeinins [0 39,690 | 1,063,984 (... ....909,193 |... L (460,415)).ceveeeeiiiii [ [ 104,600
CSWAP: USD/EUR CANAD L
3/20/2031 .............. DIPLOMA PLC ............ [0 IR Currency..... BANK OF COMMERCE .. 0 ..ocevvvnnniiiiininnnnns . 02/28/2024 . 03/20/2031 |...ovvenvvvinnn foeeens 7,581,000]...... 5.81/-4.18 [ceiiiiiiiienes v [ 28,329 |.......... 19,596 [.evvenneens oo 60,842 |..evniiiiiiinn | (R (17:)) R RRRRI RN 92,636 | ....coeenn B023 ......eennnt
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/EUR RBOPEZSDGCO3JS6CEU0
3/20/2034 .............. DIPLOMA PLC ............ [0 IR Currency..... 2 e RBOPEZSDGCO3JSBCEU02  |. 02/28/2024 |. 03/20/2034 |.....evvvvvvnnn foenns 2,707,500 ...... 5.89/-4.27 |oeevvneiiiiinnn [ e 10,006 |...evvnnnns 6,999 |.eveeeens [ 7.7 E (RRRIVETD R IR RN 40,557 | .oeeeeen B023 .......ennnt
MORGAN STANLEY
CAPITAL SERVICES,
INC
CSWAP: USD/EUR 17331LVCZKQKX5T7XV5
3/20/2036 .............. DIPLOMA PLC ............ [0 IR Currency..... 4 e 17331LVCZKOKX5T7XV54  |. 02/28/2024 |. 03/20/2036 |.....cevveueeeee |ovnnnnnn 4,332,000 |...... 6.00/-4.38 [c.eeeeeeenieeees Jeenneeeeeeei o 15,976 |.......... 1,198 [ e 87,887 [oeeeeeeeeeeeenn Jeennnn (178,802)[- e eeeeeeeeeen Jemmeeeeeemeies foeeeeennns 7,766 | ......... B023 .....oeennnt
CREDIT AGRICOLE CIB
CSWAP: USD/EUR 1VUV7VQFKU0QSJ21A20
4/11/2039 .....coeveen PUBLIC STORAGE ........ [0 IR Currency..... 8 i 1VUV7VQFKUOQSJ21A208 | 04/03/2024 |. 04/11/2039 |..evvenrvvvrnnnn foenne 62,031,000]...... 5.83/-4.08 [c.euniiiiininnns foevennineeeeiins ferienns 246,795 |......... (80,533)] .evvvvnnnnn feunnnn 2,315,434 oo [ (2,570,280)[....cccvvvvnnnnens foevrnnniniiiinnns feens 1,162,082 | .......... B023 .......ennnt
UBS AG, LONDON
CSWAP: USD/EUR BFMBT61CT2L 10CEMIKS
4/30/2034 .............. HALMA PLC ....ccevvennnn [0 IR Currency..... [ BFMBTE1CT2L1QCEMIKS0 | 04/04/2024 |. 04/30/2034 |.......eeeveeen feunnnn 36,149,400 ...... 5.72/-8.94 |oeeeeieeeeen e e 152,873 |......... 282,731 | eeeeiii [ 885,184 [ e [ [ e 544,876 | .......... B023 .....oeennnt
CREDIT AGRICOLE CIB
CSWAP: USD/EUR 1VUV7VQFKU0QSJ21A20
5/14/2034 .............. XPFIBRE GROUPE ........ [0 IR Currency..... 8 i 1VUV7VQFKUOQSJ21A208 | 09/26/2024 |. 05/14/2034 |...evvvvvvvnnnn foenne 25,283,260 |...... 5.90/-4.53 |eevvniiiiiiinins [ [ 88,978 |........ 762,707 [ceeeeeeennn fovennnnns 709,310 [oeeiiiiiiieeees Joeee (1,014,702)]...ccvvvneeeennn [ foeeeinnns 381,895 .......... B023 ......eennnt
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/EUR RBOPEZSDGCO3JS6CEU0
5/14/2037 .............. XPFIBRE GROUPE ........ [0 IR Currency..... 2 i RBOPEZSDGCO3JSBCEU02  |. 09/26/2024 |. 05/14/2037 |....evvvvnvvvnn feunnns 16,818,380 |...... 6.09/-4.70 [cevviiviinnnnnnns fevnnneeeeeiiens [ 60,001 |......... 507,351 [ceveeeeens o 529,365 |...oevvnieiiiiins feunnnns [(TZ3R°T£)) R IR RN 292,862 | .......... B023 ......eennnt
CITIBANK, N.A.
CSWAP: USD/EUR CRODA INTERNAT | ONAL E570DZWZ7FF32TWEFA7
6/06/2027 .............. PLC eeeeeeeeee e [0 IR Currency..... [ E570DZWZ7FF32TWEFA76  |. 05/16/2019 |. 06/06/2027 |......evueeveeen feunnnn 14,544,400 |....... 3.65/-1.18 [ e o 90,707 | 501,793 | evveeeen [ TH27 [ s (581,107 e eeveeeeeeen fommeeeeeemnieees Joeennnns 107,460 | .......... B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/EUR (02RNE8 | BXP4ROTDBPU4
6/15/2044 .............. VTG FINANCE SA ........ [0 IR Currency..... T o 02RNE8 IBXP4ROTDBPU41  |. 05/30/2024 |. 06/15/2044 |......eevvvvvven founnns 15,975,725 |...... 6.54/-4.70 [cvriiiiininnes v [ 72,4%|.......... 2,767 [eeeeeeeeen o P TA0 (-7 R (659,333)]..ccvvenieeiinnnn oo e 350,210 [ ..eeeennns B023 ......eennnt
BARCLAYS BANK PLC
CSWAP: USD/EUR G5GSEF7VJPS | 70UK557
6/18/2034 .............. CHANEL LIMITED ........ [0 IR Currency..... 3 e G5GSEF7VJP5170UK5573  |. 05/30/2024 |. 06/18/2034 |.....eeeeeeveeen feunnnn 61,759,500 ...... 5.68/-4.00 [c.eueeeeeemnnnaes foeeemnnieeeeeenns fereaeeees 239,883 |........ 188,067 |.oeevvvnnns feunnnn 1,454,889 [..oeeeeeieeees | (2,547,930)] -+ vveeeeeeeen foeeeeeeeeeeeeeen Jees 937,744 | .......... B023 .....oeennnt
MORGAN STANLEY
CAPITAL SERVICES,
INC
CSWAP: USD/EUR 17331LVCZKQKX5T7XV5
6/18/2036 .............. CHANEL LTD .....ceveen [0 IR Currency..... 4 i 17331LVCZKQKX5T7XV54  |. 05/30/2024 |.06/18/2036 |.......e0vvvvven founnns 30,879,750 ...... I (VN U E R R, 120,461 |.......... 94,034 | .ooevnni [ 936,569 |..euvneeiiiiiins o (1,273,965)) e fovvennieiievinnns [ 517,286 | .......... B023 .......ennnt
CITIBANK, N.A.
CSWAP: USD/EUR E570DZWZ7FF32TWEFA7
6/28/2029 .....cceeen.nn IMI GROUP LIMITED .... |D1 ..eeeeennees Currency..... [ ES70DZWZ7FF32TWEFA7E | 06/15/2022 |. 06/28/2029 |......eveeveeen feunnnn 42,701,500 |...... 4.81/-8.30 [ceneeeeeennieees feeemeeeeeeeies feeeeees 147,817 |..... (1,586,728)[..eeveeeee |oneee (1,784,355)[..cceeeeeeeeee |oeee (1,832, 721)[ e eeeeeeeee Joeeeeee e e 439,980 | .......... B023 .....oeennnt
JP MORGAN CHASE
CSWAP: USD/EUR THBGLXDRUGQFUS7RNE9
6/29/2030 .............. SAFRAN .. [0 IR Currency..... T o 7HBGLXDRUGQFUSRNES7  |. 06/18/2020 |. 06/29/2030 |....evvvnvvvvrnn fonnnnns 9,542,950 ]|...... 3.28/-2.00 [ceuniiiiinninnns Joevnnineeeeiiiins [ 32,301 |ouvennnns 361,245 | .oeeeniens [ 275,926 |veenieiiiiines o (379,954)]..cevveneeiiiinnn oo s 109,321 [ .oveennnns B023 ......eennnt
JP MORGAN CHASE
CSWAP: USD/EUR THBGLXDRUGQFUS7RNES
6/29/2032 .............. SAFRAN e [0 IR Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 06/18/2020 |. 06/29/2032 |....evvvuneveeen feunnnn 10,104,300 |....... 8.87/-2.05 |oeeeeeeeeeeee foeeeee [ 35,132 | 382,495 | .ooevvninns [ 341,389 |.eeeeeeeeeiees oo (402,305)]- e eeeeeenneeee foeeemmneeeeeennnn foreeeeens 136,053 [ .ovveennns B0O23 ....ceeennnt
ROYAL BANK OF
CANADA
CSWAP: USD/EUR ES7IP3U3RHIGC71XBU1
8/15/2031 ..ooeeenneeens SH EURO FINANCE LP ... |D1 ............ Currency..... T s ES7IP3USRHIGC71XBUT1 ). 07/31/2024 |. 08/15/2031 |....eeeevevennn foeeres 1,084,000]...... 5.42/-8.93 [ i | [oeeeeeenans 4,014]........... 3,799 | [ 3,182 [ Joeeeennns (44,701 eeeeeennieees fooerrmnaneeeenenn froeeeeees 13,688 | ..oonees B023 ............
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1 2 3 5 6 7 8 9 10 11 13 14 15 16 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/ 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 ltem Exposure | Entity (b)
UBS AG, LONDON
CSWAP: USD/EUR BFMBT61CT2L 10CEMIKS
8/15/2034 ........... SH EURO FINANCE LP ... |D1 ............ [ BFMBTE1CT2L1QCEMIKS0 | 07/31/2024 |. 08/15/2034 |......eeevevevnn fennens 4,986,400 ...... 5.60/=4. 11 [ceeeeeiiieees e o 18,426 |.......... L VA%.74 ) IR R 43,127 (205,622)]-eeeeeennees feeeemnnneeeeeennn feeeeeeeens 76,362 ..........[B0O23 ............
WELLS FARGO BANK,
CSWAP: USD/EUR KB1H1DSPRFMYMCUFXTO
9/20/2035 ........... VITENS NV e [0 IR 9 e KB1H1DSPRFMYMCUFXTO9  |. 08/23/2023 |. 09/20/2035 |........eeee.... 10,840,000 |...... 5.90/-4.46 |.eeveneeeeen foeeee [ 32,290 |.cceennnnn 37,99 | .o [ 53,853 (447 ,005)]... e eeeeeeneeee foeeemmnneeeeeennnn forreeeens 175,456 | ..........|B023 ............
JP MORGAN CHASE
CSWAP: USD/EUR WOODIARD |NTERNAT | ONAL THBGLXDRUGQFUS7RNE!
9/23/2028 ... BV ... 7. .. THGGLXDRUGQFUS7RNE97 | 09/14/2016 |. 09/23/2028 |.... 11,247,000 |....... 3.20/-1.31.. ....545,339 |... . (447,005)|..... 104,979
SOCIET!
CSWAP: USD/EUR COMPAGNIE DES LEVURES (02RNES | BXP4ROTDBPU4
9/27/2083 ........... LESAFFRE SA ........... ) TR | 02RNE8BXP4ROTDBPU41  |. 03/16/2018 |. 09/27/2033 |......eeveeeeeee 19,649,600 ...... AAT/71.96 [oeneeeeeeeeeees | feeeeees 116,813 |...... 2,366,391 | ..covvnnnns fennnnn 3,080,001 [oeeeeenieeeeeen Joemmeeeeemenes foeeeemmeeeeeeen [ e 286,417 | ..........[B023 ............
ROYAL BANK OF
CANADA
CSWAP: USD/GBP HOWARD DE WALDEN ES7IP3U3RHIGC71XBU1
01/09/2034 .......... ESTATES LIMITED ...... [0 IR | ES7IP3USRHIGC71XBUT1 | 11/16/2018 . 01/09/2034 |.......cevvveenn feunnnnes 3,533,750 |...... 4.56/-3.01 [ceeeeeeeeieeeees Joeemeeeeeeeei o 14,374 |......... [RER-ILY) [ R 465,430 (105,464)]... oo eeeeennees feeeemmnneeeeeenen feeeeeeeens 52,365 | ..........[B023 ............
UBS AG, LONDON
CSWAP: USD/GBP NORTHERN GAS NETWORKS BFMBT61CT2L 1QCEMIK5
01/10/2029 .......... {10 N [0 IR [ BFM8TB1CT2L1QCEMIKS0 | 10/11/2018 . 01/10/2029 |..eevvvnnrivvnnn feunnnnns 7,274,850 (...... 4.28/-2.84 |oovvniiiiinni [ [ 29,353 |......... 175,722 [ eeeeeeecn o 611,923 (210,929)).cevveeeiiiiines foevvrnnineeeeiens feeeeeeeens 70,753 [ ..eeeenn..|BO23 ...l
ROYAL BANK OF
CANADA
CSWAP: USD/GBP NORTHERN GAS NETWORKS ES7IP3U3RHIGC7 1XBU1
01/10/2031 .......... {10 N [0 IR T o ES7IP3USRHIGC71XBUT1 | 10/11/2018 [.01/10/2031 |..cevvvnnivvinn fennnnns 9,258,900 |...... 4.80/-2.97 |eeveeniiiinnnns [ [ 37,263 |......... 223,646 | .eeeeennnnn feunnnn 1,029,564 (L TRELS) | R ERRRI AR 11,334 ..........|BO23 ............
MORGAN STANLEY
CAPITAL SERVICES,
INC
CSWAP: USD/GBP QUEEN MARY UNIVERSITY 17331LVCZKQKX5T7XV5
01/15/2049 .......... OF LONDON .....evneeeen [0 IR 4 i 17331LVCZKOKX5T7XV54  |. 10/31/2018 |.01/15/2049 |................ 14,036,000 |...... 4.75/-2.97 |eeeeeeeeeeeees foeeeee [ 67,027 |....... (162,257)( .evvnneeees foneee 4,409,060 (421,858)]...eeeeeeeneeee feeeemnneeeeeennnn o 342,454 | ..........|B023 ............
SOCIETE GENERALE
CSWAP: USD/GBP PEEL PORTS PP FINANCE (02RNE8 | BXP4ROTDBPU4
01/16/2030 .......... LIMITED wovvveine [0 IR T o 02RNE8 IBXP4ROTDBPU41  |. 05/23/2019 [.01/16/2030 |....eevvvnnnnnne 31,448,700 ...... B.72/-2.84 |vvveniiiiinn [ [ 97,989 |....... (690,990 .evvnnnnns fonnnns 1,367,143 (954,932)]...cvvvnniviininnn oo s 344,503 | ..........[B023 ............
ROYAL BANK OF
CANADA
CSWAP: USD/GBP ES7IP3U3RHIGC7 1XBU1
01/31/2029 .......... DERWENT LONDON PLC ... |D1 ............ T o ES7IP3USRHIGC71XBUT1 | 10/31/2018 [. 01/31/2029 |.............eee 12,634,380 ...... 4.50/-2.87 [eueiiiiiniinnns v [ 52,118 |....... (144,051)( cevnnneenes o 725,766 (T3 R R R 123,809 ..........|BO23 ............
BANK OF AMERICA, NA
CSWAP: USD/GBP UMV GLOBAL FOODS BATYDEBBGKMZ0031MB2
01/31/2034 .......... COMPANY LTD ............ [0 IR T e BATYDEB6GKMZ0031MB27  |. 11/10/2021 |. 01/31/2034 |................ 24,265,800 ...... 3.30/-2.64 |.eeeeeeeeeeei oo [ 49,638 |...... 1,082,289 [.evvennene fonnnee 2,625,787 (690, 313)]- e eeeeeneeee foeeemmneeeeeennnn foreeeeens 360,815 | ..........[B023 ............
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/GBP ANGLIAN WATER SERVICES RBOPEZSDGCO3JS6CEU0
02/06/2029 .......... FINANCING P ............ [0 IR 2 e RBOPEZSDGCO3JSBCEU02  |. 10/11/2018 |. 02/06/2029 |....eveeveevnnn fonneee 8,731,800]...... 4.31/-2.88 [ e o 34,305 |.......... 212,846 [ ..eveneeees [ 738,938 (253,115)]+e e foeeemrneeeeeenen feeeeeeeens 85,749 | ..........[B023 ............
JP MORGAN CHASE
CSWAP: USD/GBP BUUK INFRASTRUCTURE THBGLXDRUGQFUS7RNE9
02/19/2045 .......... ISSUER PLC ....evvnnnnne [0 IR T o 7HBGLXDRUGQFUS7RNES7  |. 08/14/2019 |. 02/19/2045 |................ 13,869,000 |...... 3.79/-2.66 [ceeniiiiinnnnins v [ 32,675 |....... (974,632)] «eeevvvnnnn feunnnn 1,941,527 [CEAINVCKC)) R RO AR 309,376 | ..........[B023 ............
WELLS FARGO BANK,
CSWAP: USD/GBP TRITAX BIG BOX REIT KB1H1DSPRFMYMCUFXTO
02/28/2028 .......... (N [0 IR 9 KB1H1DSPRFMYMCUFXT09  |. 11/15/2018 [. 02/28/2028 |................ 83,813,800 |...... 4.49/-2.86 |.eevvvnniiiiiinnn oo 338,791 |....... (730,365)[ cevvnneenee fornnne 3,728,638 [CIRIRTAD R TR AR 715,500 | ..........[B023 ............
UBS AG, LONDON
CSWAP: USD/GBP TRITAX BIG BOX REIT BFMBT61CT2L 10CEMIKS
02/28/2030 .......... PLC weeeeeeee e [0 IR [ BFMBTE1CT2L1QCEMIKS0 |. 11/15/2018 |. 02/28/2030 |................ 44,466,100 |...... 4.60/-2.98 [ccceeieeiiies 177,771 )....... (387,484)( ..oevneee fonneen 3,404,125 (1,332,887 eeeeeneeeee Jeeemneeeeeeennnn oo 493,043 | ..........[B023 ............
CREDIT AGRICOLE CIB
CSWAP: USD/GBP WALES & WEST UTILITIES] 1VUV7VQFKU0QSJ21A20
03/18/2044 ... LTD 8 ... .. 1VUV7VQFKUOQSJ21A208 |. 12/20/2023 |. 03/18/2044 |.... 32,561,900{...... 5.94/-5.50 .. .. 6,474]....... (610,391)] cevenneeeen [ 2,794,373 ... . (985,613)).... 709,261
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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 ltem Exposure | Entity (b)
JP MORGAN CHASE
CSWAP: USD/GBP THBGLXDRUGQFUS7RNES
03/19/2034 ............. CADENT FINANCE PLC ... |D1 ............ Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 02/15/2019 |. 03/19/2034 |......eeeeveeen fennnnn 43,635,600 ...... 4.32/-2.89 |oeeeeeeeeee e 139,29 |....... (249,921)] .oevvvnnnns fennnnn 5,408,391 |oeeeneeeiieie [ (1,303,924)]. e foeeeeeeieeeeeees s 653,537 | ....ceenen B023 .....oeennnt
JP MORGAN CHASE
CSWAP: USD/GBP THBGLXDRUGQFUS7RNE!
03/19/2039 ... CADENT FINANCE PLC ... |D1 . | Currency..... 7. .. THGGLXDRUGQFUS7RNE97 | 02/15/2019 |. 03/19/2039 |.... P 39,785,400 ...... 4.49/-2.9 .. ...134,250 |....... (227,869)( .evvnnnenn [ 7,579,696 |... ....(1,188,872).... 743,661
BARCLA C
CSWAP: USD/GBP ANGLIAN WATER SERVICES G5GSEF7VJPS | 70UK557
04/01/2028 ............. FINANCING .......cce.... [0 IR Currency..... 3 e G5GSEF7VJP5170UK5573  |. 06/29/2012 |. 04/01/2028 |.....eeveeveeen fennnnn 58,000,000 |...... 4.19/-4.39 |oeeeeieeeeee foeeee [ 74,182 |..... 10,261,487 |..coevvvne o 10,549,377 [eeeeeeeeeeee oo (1,418,404)]...coeeeeeeeees Joeeeeeeeeeeeeenn o 502,753 | .......... B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP SCOTLAND GAS NETIWORKS BATYDEB6GKMZ0031MB2
04/13/2035 ............. (N [0 IR Currency..... T o BATYDEB6GKMZ0031MB27 | 10/04/2022 |. 04/13/2035 |...evvvvrvvvinnn foennnns 3,876,000]...... 5.78/-6.31 [cveniiiiiininnns | fenns (14,980)f....... (5612,582)] ceevvinnnn fvnnnns [(7(UNCK <)) R I [QECURCE7)) R TR RN 61,411 ......... B023 .......ennnt
JP MORGAN CHASE
CSWAP: USD/GBP WALES & WEST UTILITIES] THBGLXDRUGQFUS7RNES
04/18/2044 ............. LTD e [0 IR Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 01/18/2024 |. 04/18/2044 |........ceevveen [ennnnn 16,089,630 |...... 6.09/-5.84 [...oiieeeniiiees foeeemnee e feeeeeeeee (134)f....... (302,903)] ..cevvvnnns fernnns 978,538 |..eeeeeeeennees feeeees (487,054)]... e eeeeeeneeee foeeemnneeeeeennnn foreeeeens 351,246 | .......... B023 .....oeennnt
WELLS FARGO BANK,
CSWAP: USD/GBP LONDONMETRIC PROPERTY KB1H1DSPRFMYMCUFXTO
04/28/2028 ............. PLC weeeeeeee e [0 IR Currency..... 9 e KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |........ccevvven feenneee 9,730,000 ...... 2.70/-2.06 [eeeeeeeenneeees Jeemmneeeeeennn feeeeeeene 17,141 ... 694,746 | ..oovneenes o 920,958 |..eeeeeeeniees feeeees (268,455)].eeeeeeennees [eeeemnnneeeeeennn feeeeeeeens 85,373 | ....oeeee B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP BATYDEB6GKMZ0031MB2
04/28/2031 ............. GROSVENOR LIMITED .... |D1 ............ Currency..... T o BATYDEB6GKMZO031MB27  |. 02/11/2011 . 04/28/2031 |...cevvvvnnrinnn feunnns 34,869,100 ...... 5.70/-5.57 [eeuniiiiiinnnnnns fevvnneeeeeiiins [ 96,691 |...... 6,730,737 [.eveneeenn [ 8,128,428 |..evvviiiiiinns | (836,045))...eeeeiininnnes foevrnnninieniinnn [ 429,876 | .......... B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/GBP BROMFORD HOUSING GROUP KB1H1DSPRFMYMCUFXTO
05/07/2039 ......ouunn.. {10 N [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 02/06/2019 . 05/07/2039 |......evvvvvvnnn foennnns 9,074,800 (...... 4.50/-3.01 [cuniiiiiniinnns v [ 32,957 |.ooevennn 39,546 | .oovvrnnnnn feunnnn 1,811,264 |ooovveeeceiinn o (L TRELS) | R ERI AR 170,437 [ woveeenens B023 ......eennnt
TORONTO DOMINION
BANK
CSWAP: USD/GBP PT30B789TSUIDF37126
05/12/2035 ............. SOUTH WEST WATER LTD |D1 ............ Currency..... T o PT30B789TSUIDF371261  |. 04/05/2023 |. 05/12/2035 |......evvnvvvvnn founnns 25,326,280 |...... 5.34/-5.48 |.oovviniiiiiinnn oo (26,988)f....... (875,957)[ cevvnnenns o ((CI0IREEK) R (WAL T5°11°)) R IR I 402,850 | .......... B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/GBP KB1H1DSPRFMYMCUFXTO
05/23/2028 ............. BIFFALTD ..vvvnnnnnnee [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 02/27/2023 |. 05/23/2028 |........coevvven founnns 50,484,000 ...... 6.32/-6.20 [ceuuniiiiiiiinns foeeeinineeeeiens fees (72,932)..... (3,727,526)| «evvvvnnnnn feunnn (3,325,583)]..ccvveniiiiinnnn fonnns (1,610,729)]...cevvveneieennn feneniiiiinines foeveinnnn 447,855 | .......... B023 ......eennnt
CITIBANK, N.A.
CSWAP: USD/GBP GREAT PORTLAND ESTATES E570DZWZ7FF32TWEFA7
06/05/2028 ............. PLC weeeeeeeee e [0 IR Currency..... [ E570DZWZ7FF32TWEFA76 | 02/16/2018 |. 06/05/2028 |.......ceveeeenn feuuens 4,910,850 ...... 4.10/-2.70 [eeneeeeeeeieeees Jeeeeeeeeeeei o 19,462 |......... 393,228 [.euenieiees o 627,451 |.eeeeeeeeeees e (134,227 )]s feeeemreeeeeeenen feeeeeeeens 43,811 .ooeeeenns B023 .....oeennnt
ROYAL BANK OF
CANADA
CSWAP: USD/GBP CRODA INTERNAT | ONAL ES7IP3U3RHIGC71XBU1
06/06/2027 ............. PLC eeeeeeeeee e [0 IR Currency..... | ES7IP3USRHIGC71XBUT1  |. 05/16/2019 |. 06/06/2027 |......evueeveeen feunnnn 12,804,000 |...... 3.62/-2.46 |.eeeeeeeeenn oo [ 35,920 |....... [QIUCTRSTVC)) R I 284,775 |eeeeeeeeeneees e (383,507)]-+ - eeeeeemnees feeeemnnneeeeeennn feeeeeeeens 94,602 | .......... B023 .....oeennnt
CREDIT AGRICOLE CIB
CSWAP: USD/GBP 1VUV7VQFKU0QSJ21A20
06/15/2037 ....vvvnnnnnn MOTO INVESTMENTS LTD |D1 ............ Currency..... 8 i 1VUV7VQFKUOQSJ21A208  |. 02/24/2022 |. 06/15/2037 |.eevvenvvvvrnnnn foerne 16,529,200 ...... IR V02 077 A O FUN RN 28,06 |......... 523,892 |.cceeeiinnn fennnnn 1,946,633 [...ooovvnniieins Jevnnnns [CYETET:)) FRUR (R R 288,864 | .......... B023 .......ennnt
CITIBANK, N.A.
CSWAP: USD/GBP LONDONMETRIC PROPERTY E570DZWZ7FF32TWEFA7
06/16/2028 ............. PLC weeeeeeee e [0 IR Currency..... [ E570DZWZ7FF32TWEFA76 | 03/17/2021 [.06/16/2028 |......evevevnnn foeneee 9,730,000 ...... 2.72/72.06 eeeeeeeeeeaeeee Joeemneeeeeenis o 17,701 |......... 694,746 | ..oovneeees foerennn 936,977 |veeeeeeennnees foeeeees (268,455)].eeeeeeennees [eeeemnnneeeeeennn feeeeeeeens 87,214 .......... B023 .....oeennnt
CITIBANK, N.A.
CSWAP: USD/GBP E570DZWZ7FF32TWEFA7
06/16/2061 ............. KINGS COLLEGE LONDON |D1 ............ Currency..... B i ES70DZWZ7FF32TWEFA76 | 03/16/2021 . 06/16/2061 |......evvvvvvnnn fonnnns 4,167,000]...... 3.36/-2.07 [ceuneiiiiinnnnns v [ 14,720 |......... 204,748 | oo [ 1,474,107 o o (RIS R R AR 125,418 [ .......... B023 ......eennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP PEEL PORTS PP FINANCE BATYDEBBGKMZ0031MB2
06/30/2032 ...ccevvennnns LIMITED wevveiieeenee [0 IR Currency..... T e BATYDEB6GKMZ0031MB27  |. 02/10/2022 |. 06/30/2032 |..evvveeveevnnn foaees 5,703,600 ...... 3.38/-2.83 |.eeeeeeeeeeene oo s 9,784 |......... 282,447 | oo [ 556,543 |..eeeveeeeeeeenn foeennnn (161,073)[ e eeeeeeeeeeee Jemmeeeeeemenes foeeeeennnn 76,812 .ovvennnns B0O23 ....ceeennnt
CITIBANK, N.A.
CSWAP: USD/GBP REALTY INCOME E570DZWZ7FF32TWEFA7
06/30/2032 ... CORPORATION ... . | Currency..... 6 ... . E570DZWZ7FF32TWEFA76 |. 03/30/2022 |. 06/30/2032 |.... N PP 10,144,750{...... 3.91/-3.18|.. ...205,970 ... ....835,947 ... . (295,300)....
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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 ltem Exposure | Entity (b)
WELLS FARGO BANK,
CSWAP: USD/GBP PEEL PORTS PP FINANCE KB1H1DSPRFMYMCUFXTO
06/30/2034 ............. LIMITED wovvveine [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |......ccevvvvvnn feennnne 7,061,600]...... 3.45/-2.84 |eevvniiiiiiin [ [ 13,305 |......... 349,697 | .oeeeeiinnn | 808,764 [.....covvnneeeins feunnnnn (199,424)]...cvveeiiiiinnn oo s 107,413 [ ..oeeeeent B023 ......eennnt
CITIBANK, N.A.
CSWAP: USD/GBP NORTHERN GAS NETWORKS E570DZWZ7FF32TWEFA7
06/30/2037 ..cevvunnnenn LTD e [0 IR Currency..... [ E570DZWZ7FF32TWEFA76 | 06/30/2021 |. 06/30/2037 |....eevvueveeen feunnnn 17,293,750 ...... 2.91/-2.10 [eeeeeeieeeees e o H122...... 1,159,367 [..eevvevnn |oenee 2,790,855 |eeeeeeeeeeeees foeeeee (479,384)...eeeeeeeneeee |oeeemmneeeeeennnn foreeeeens 302,734 | .......... B023 .....oeennnt

NOMURA GLOBAL
FINANCIAL PRODUCTS

CSWAP: UsD/GBP YORKSHIRE WATER 0Z3V05H2G7GRS05BHJ9

07/03/2034 ............. SERVICES LIMITED ..... 1) Currency..... T 0Z3VO5H2G7GRSOSBHJ91 [ 03/26/2024 |. 07/03/2034 |....evvvvvveenn e 26,893,380 |...... 6.07/-5.88 |..cuvvveiieeiein | [ 27,216 |....... (599,608)(+.eeeeeeees [rraens 810,918 [coeeeeeiiiieee [ (816,870)]...vvveeeeeeinnns forvneieeeiiiiins [ 409,263 | ....oeeee B023 ............
TORONTO DOMINION
BANK

CSWAP: USD/GBP PEEL PORTS PP FINANCE PT30B789TSUIDF37126

07/11/2034 ............. LIMITED v 1) Currency..... 1o PT30B789TSUIDF371261 . 10/12/2023 |. 07/11/2034 |.eevvvvveeeiis | 6,243,420|...... 6.62/-6.32 [c.evveeeiiiiiins e (618)f....... [REENEL)) I R (93,434). e | [QESEIRCI:EE)) AU AP R [ V) B023 ............
WELLS FARGO BANK,

CSWAP: USD/GBP PEEL PORTS PP FINANCE KB 1H1DSPRFMYMCUFXTO

07/11/2036 ............. LIMITED v 1) Currency..... 9 KB1H1DSPRFMYMCUFXTO9 [ 10/12/2023 |.07/11/2036 |...evvvvveeean |oenne 15,547,340 |...... L L O P A (753)....... (845,193)] ..evvnnnnnn | (58,234)). i | (487,054)). i |oeeiiiiieeeeis oo 261,173 | oo B023 ............

..... SOFR+348.50

JP MORGAN CHASE bps /-

CSWAP: USD/GBP THBGLXDRUGQFUS7RNES [SONIA+325.00

07/13/2027 ... BLUECO 22 LTD ......... 1) Currency..... T o, 7THBGLXDRUGQFUS7RNES7 [ 10/16/2023 |. 07/13/2027 |..eevvvveraean |oenne 36,190,875[bps [ [ [ (36,324)).....(2,208,956)( ..evvvvnns [onen (2,107,127 |oe (1,140,933)]...ovveeeeiins [ [ 273,530 | .evvrnnns B023 ............
NOMURA GLOBAL
FINANCIAL PRODUCTS
INC

CSWAP: USD/GBP 0Z3V05H2G7GRS05BHJ9

07/21/2038 ............. HEATHROW AIRPORT LTD (D1 ............ Currency..... 1o 0Z3VO5H2G7GRSOSBHJI1 . 04/27/2023 |.07/27/2088 |.....evvveeeens |-nene 28,035,000 ...... 5.74/-5.94 |ooooii | (22,976)|.....(1,006,889)........... |-...... (736,609)...cceeniiiieeas fennne (862,891)[...ceeeiiiieee [ [ 511,812 ...t B023 ............
SOCIETE GENERALE

CSWAP: USD/GBP ABP ACQUISITIONS UK O2RNES IBXP4ROTD8PU4

08/16/2040 ............. [ 1) Currency..... 1o O02RNE8 IBXPAROTDBPU41  [. 01/19/2023 |.08/16/2040 |....evvvveeeann |oennns 3,209,180 ...... 5.47/-5.40 |eeeeeeiiiiiieii [ | (1,434)....... (146, 772)[ «eeeeeeeee [eveenenns (9,782)fveeeeeiiiieen [ (99, 712)[.c e [ [ 62,946 | .......... B023 ............
WELLS FARGO BANK,

CSWAP: USD/GBP FORTH PORTS F INANCE KB 1H1DSPRFMYMCUFXTO

08/22/2033 ............. PLC o 1) Currency..... 9 KB1H1DSPRFMYMCUFXTO9 [ 02/22/2023 |. 08/22/2033 |.....evvvvveean |oennne 30,855,000 ...... 5.79/-5.61 [euveeeeeeiiiins [ e (15,869)f..... (2,059, 141)f .o oo (1,282,197 o [CZA07% ) AU IO R L7700 K] 1 B023 ............
JP MORGAN CHASE

CSWAP: USD/GBP THBGLXDRUGQFUS7RNES

08/28/2048 ............. UNIVERSITY OF DURHAM (D1 ............ Currency..... T e, 7THBGLXDRUGQFUS7RNES7  [. 06/28/2018 |. 08/28/2048 |.........eeeeenn [oennne 2,615,600 ...... 4.16/-2.66 [..eeeeeeenniin e 10,111 |.......... 34,009 [.ooiiiiees | 749,219 | | (768, 701)] e e o 63,300 | .......... B023 ............
SOCIETE GENERALE

CSWAP: UsSD/GBP SOUTH EAST WATER O2RNE8 IBXP4ROTD8PU4

09/16/2042 ............. LIMITED v 1) Currency..... T O02RNE8IBXPAROTD8PU41 [ 02/26/2019 |. 09/16/2042 |.......eevveeeen e 33,583,500 [...... 4.67/-3.22 |eeeeeiiiiaeea | | 117,616 |......... 669,359 |...oveeeas |ounne 8,073,727 |oeeeiiiieees | [CZA07% ) AU RO R 701,927 | v B023 ............
SOCIETE GENERALE

CSWAP: USD/GBP PEEL PORT PP FINANCE O2RNE8 IBXPAROTD8PU4

09/17/2028 ............. UNLIMITED .............. D1 el Currency..... 1o O02RNES IBXP4ROTD8PU41 . 08/08/2018 |. 09/17/2028 |........eeeeeens |-ene 17,622,310 |...... 4.48/-2.92 | e e 61,707 |......... [(URCTK)) PP 978,544 | [l (525,405)[....eeeeeeeniins e e 164,008 | .......... B023 ............
SOCIETE GENERALE

CSWAP: USD/GBP PEEL PORT PP FINANCE O2RNES IBXPAROTD8PU4

09/17/2028 ............. UNLIMITED ... 1) Currency..... T O02RNES IBXPAROTD8PU41 (. 08/08/2018 |. 09/17/2028 |.....evvvveneees [ernnne 8,875,470 |...... 4.43/-2.92 489,611 [ooeeeeeiiiene [ [PAZC70)) RO RO R 82,648
CITIBANK, N.A.

CSWAP: USD/GBP E570DZNZ7FF32TIEFAT

09/20/2038 ............. SOUTH WEST WATER LTD (D1 ............ Currency..... 6 i E570DZWZ7FF32TWEFA7E  [. 04/05/2023 |. 09/20/2038 |......eeeveeeens |-nnne 12,351,240 ...... 5.42/-5.49 |l | e (15,397)f....... (427, 191)] e | (116, 128)[.eeeeeiieee [ (879,672)]-ccceevieeeeeees | oo 226,757 | evveennn B023 ............
GOLDMAN SACHS
INTERNAT | ONAL

CSWAP: USD/GBP BREEDON HOLDINGS W22LROWP2 HZNBB6KS2

09/23/2081 ............. LIMITED .ovveeeee D1 oo Currency..... 8 e W22LROWP2 | HZNBBBKS28 . 06/23/2021 |. 09/23/2031 |.....vveeeeeenns | 4,899,650]...... 2.94/2.34 | e [ 8,776 |......... 382,028 | .veeieeen [ 590,708 | e (134,227 ). oo e o 62,386 | .......... 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 ltem Exposure | Entity (b)
CITIBANK, N.A.
CSWAP: USD/GBP NORTHERN GAS NETWORKS E570DZWZ7FF32TWEFA7
09/23/2036 ............. LTD oo [0 IR Currency..... [ E570DZWZ7FF32TWEFA76  |. 06/30/2021 |. 09/23/2036 |....evvvueveeen founnnn 15,218,500 |...... 2.77/-2.02 [eeeeeeeeeieeeee e o 31,609 |...... 1,020,243 [.evvenenns fonnns 2,289,745 |.coveeeeeeenn [ (421,858)]...eeeeeeeneeee feeeemeneeeeeennnn o 257,935 | .ooeeeen B023 .....oeennnt
MUFG SECURITIES
EMEA PLC
CSWAP: USD/GBP BAZALGETTE TUNNEL U7M81AY481YL10R7562
09/28/2032 ......cce..n. LIMITED weveeiieeeeee [0 IR Currency..... [ IR U7M81AY481YLIOR75625 |. 06/29/2017 |. 09/28/2032 |.....evvueveeen feunnnn 51,180,600 |...... 4.00/-2.86 [enueeeeemnnnaes foeeemnneeeeeennn fereaeees 133,599 |......... 325,026 | ...covvunns feunnnn 4,984,797 |oeeeeeeeeeeeee [oeee (1,511,018)] e [ e 700,883 | ...uvnnene B023 .....oeennnt
CITIBANK, N.A.
CSWAP: USD/GBP BIRMINGHAM AIRPORT E570DZWZ7FF32TWEFA7
1/24/2049 ... (FINANCE) PLC . . | Currency..... 6 ... . ES70DZWZ7FF32TWEFA76 | 10/24/2018 |. 01/24/2049 |.... PR PO 8,399,950 |...... 5.03/-3.21|.. 40,851 |.......... 10,071 [ ..o [ 2,788,387 |... . (249,280)|..... 205,050 .(B023 ...
JP MOR
CSWAP: USD/GBP THBGLXDRUGQFUS7RNES
1/8/2029 ............... DERWENT LONDON PLC ... |D1 ............ Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 10/08/2013 |. 01/08/2029 |...eevveuneveeen fennnnn 25,450,640 |...... 4.92/-4.481 |eeeiieee e s 89,643 |...... 5,056,780 [....ovveers fornnne 5,867,974 |..eeoeeeeeeieees | (605,941)]...eeeeeeeneeee foeeemmneeeeeenenn foreeeeens 247,346 | .......... B023 ...coveennnt
JP MORGAN CHASE
CSWAP: USD/GBP THBGLXDRUGQFUS7RNE9
1/8/2034 ... DERWENT LONDON PLC ... |D1 ............ Currency..... T o 7HBGLXDRUGQFUS7RNES7  |. 10/08/2013 |. 01/08/2034 |.......evvvvvven feunnns 66,364,960 |...... 5.27/-8.68 |ceveneiiiiiinnnnns |oeveiiiieeeciins foiennns 255,328 |..... 13,186,035 [..eeveeeeen [ 18,216,021 |..oovvvenieinnns fennnn (1,580,049)]...ceevvvnnnnens fevennnnieeiinnns [ 983,278 | .......... B023 ......eennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP BAZALGETTE TUWNEL LTD B4TYDEB6GKHZ0031MB2
10/11/2033 e [ oo [0 IR Currency..... T o BATYDEB6GKMZ0031MB27  |. 06/08/2023 |. 10/11/2033 |..cevvvenneeaaen fennnnn 20,056,000 |...... 5.51/-6.02 [ceueeeeeeeeiees foeeemneeeeeennn feeeeeees (42,750)f....... (596,010)( .evvenneees foennnes (CIORTE)) R R (B13,611)[eeeeeeeeeeeeees foemmeeeeemnnees foeeeennns 292,999 [ ..oeennnns B023 .....oeennnt
WELLS FARGO BANK,
CSWAP: USD/GBP BAZALGETTE TUNNEL LTD KB 1H1DSPRFMYNCUFXTO
10/11/2035 e [ oo [0 IR Currency..... 9 e KB1H1DSPRFMYMCUFXTO9  |. 06/08/2023 |. 10/11/2035 |...cevvvuneveaen feunnnn 20,056,000 |...... 5.59/-6.05 |+eeveneeeeeeennnn o et (40,178)|....... (596,010)( .evveneees fonnnes (907,553))-eeeeeeenaeee feeeeens (B13,611)[ceeeeeeeeeeeen [eemmeeeeemnnnees foeeeennnn 325,516 | .......... B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP HOWARD DE WALDEN BATYDEB6GKMZ0031MB2
10/16/2029 ............. ESTATES LIMITED ...... [0 IR Currency..... T o BATYDEB6GKMZ0031MB27  |. 07/23/2014 . 10/16/2029 |.....evvvvvvvnnn feunnns 13,206, 775(...... TR H VASC IR AR ERURN RN 34,048 |...... 3,203,458 | ..oevvnnnnn fennnnn 3,448,184 |..eeveiiiiien | (AT0A1- ) R TR AR 140,823 [ .......... B023 ......eennnt
CITIBANK, N.A.
CSWAP: USD/GBP HOWARD DE WALDEN E570DZWZ7FF32TWEFA7
10/16/2034 ............. ESTATES LIMITED ...... [0 IR Currency..... [ ES70DZWZ7FF32TWEFA76 | 07/23/2014 |. 10/16/2034 |......eeeeveeen feunnnn 17,041,000 |...... 4.05/-3.79 |+eeeeeeeeeeeme foeeeee [ 47,000 |...... 4,133,4% | .....ocovnt | 4,808,619 [..ccevvnneeeeens [oeennns (383,507 ). e eeeeemeeeee feeeemnmeeeeeennnn fereeeeens 263,319 | ........e. B023 ...coeeennnt
SOCIETE GENERALE
CSWAP: USD/GBP ESPUG FINANCE LIMITED 02RNES | BXPAROTDBPU4
10/19/2033 oovveeiees [ oo [0 IR Currency..... T o 02RNE8IBXP4ROTDBPU41  |. 10/04/2023 |. 10/19/2033 |...evvvnnrivinnn founnnnns 9,692,000 ...... 6.90/-6.67 |..eevvvnnniiniinn foeeeeeeiiiiinns i (5,177)....... (634,005)( .evvnnenns fonnnne [RTATRCISt) R [RVCIR(1[C)) R IR KN 141,773 [ et B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/GBP ESPUG FINANCE LIMITED 02RNEB | BXP4ROTDBPU:
10/19/2043 ... . | Currency..... 1. .. 02RNE8IBXP4ROTDBPU41 |. 10/04/2023 |. 10/19/2043 |.... P PO 5,451,750 |...... 7.27/-6.91.. . (1,246)|....... (356,628)| ... . (172,578).... 117,448 .|B023 ...
ROYAL
CANADA
CSWAP: USD/GBP PORTERBROOK RAIL ES7IP3U3RHIGC71XBU1
10/20/2028 ............. FINANCE LTD ............ [0 IR Currency..... | ES7IP3USRHIGC71XBUT1  |. 05/25/2016 |. 10/20/2028 |........ceeveeen feunnnn 30,905,700 ...... 3.72/-8.28 |eeeeeeeeeee oo [ 59,753 |...... 3,799,937 | .eevvvns fennnnn 4,475,770 |eeeeeeeeeiees o (805,365)]-- e eeeeennneee freermennaeeeeennnn ferreeeens 291,519 | ..o B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP BATYDEB6GKMZ0031MB2
10/26/2032 ............. GROSVENOR LD ......... [0 IR Currency..... T o BATYDEB6GKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |......evvnvvvvnn feunnns 85,346,800 ...... 4.10/-3.28 |oeeeveiiiiiiinnn oo 179,588 |...... 1,189,860 | ..cevvvnnns [onnnns 7,512,809 |ouveniiiiiininn [ (2,500,466).......ccevmnnrens [oevmmnnnniriiinnnn fornens 1,174,727 | ...ees B023 ......eennnt
MORGAN STANLEY
CAPITAL SERVICES,
INC
CSWAP: USD/GBP WALES AND WEST 17331LVCZKQKX5T7XV5
10/26/2043 ............. UTILITIES LIMITED .... |D1 ... Currency..... 4 i 17331LVCZKOKX5T7XV54  |. 07/25/2023 |. 10/26/2043 |.......eeeeeeeen feunnnn 34,646,400 ...... 5.80/-5.98 [c.eneeieeeiniiees feeenee e feeeeees (10,971)|....... [PORTRT)) R R 651,994 |..ooeeecenie [ (1,085,469)....cceeevneeeeee femmeneeeeeeeeinn [ 746,780 | .......... B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/GBP YORKSHIRE WATER (02RNE8 | BXP4ROTDBPU4
10/30/2029 ............. SERVICES BRADFORD .... |D1 ............ Currency..... T o 02RNE8 IBXP4ROTDBPU41  |. 09/30/2014 |. 10/30/2029 |......evvnvvvvnn feunnns 76,816,440 |...... 4.00/-3.54 |.eeevnnniiiiiinnn oo 206,821 |..... 15,634,861 [........... |..... 17,813,569 |.ooovvveneeiiinns fennns (1,817,823)]..ccevvveeeennn feneniiiiiiines oo 822,537 | ..oeeeen B023 ......eennnt
JP MORGAN CHASE
CSWAP: USD/GBP CLEVELAND CLINIC UK THBGLXDRUGQFUS7RNES
11/01/2053 ............. FINANCING PLC ......... [0 IR Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 08/02/2018 . 11/01/2053 |.eevveeeeeeennn feeee 4,041,160 ...... 4.63/-2.94 |.eeeeiieeeee oo [ 16,734 |.......... TR I I 1,425,004 [..oooeenneeeees Jeennes (118,887)]-ceveeeeeeeeees foeeeeemeieeeeeen fons 108,074 | .......... B0O23 ....ceeennnt
SOCIETE GENERALE
CSWAP: USD/GBP UK POWER NETWORKS (02RNE8 | BXP4ROTDBPU4
11/02/2041 ... SERVICES HOLDING ..... D1 . | Currency..... 1. .. 02RNE8IBXP4ROTDBPU41 |. 05/06/2021 . 11/02/2041 |...eevvvvvvvnnnn foonns 32,643,850)...... 3.67/-2.66|....coovvennnnnns |ovvenninnnniiiinnn oo, 93,843 ). 2,310,210 [ [ 7,104,941 |... (901, 241) e foi e 665,061 .[B023 ...
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SCHEDULE DB - PART A - SECTION 1

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

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 ltem Exposure | Entity (b)
CITIBANK, N.A.
CSWAP: USD/GBP E570DZWZ7FF32TWEFA7
11/07/2028 ............. GROSVENOR LTD ......... [0 IR Currency..... [ E570DZWZ7FF32TWEFA76 | 08/08/2018 |. 11/07/2028 |...eeeeeveeennn feeeee 3,603,600 ...... 4.25/-2.75 |eeeeeeeeeeene foeeeee [ 12,953 |......... [QIUN:117)) (AR R 206,311 [ [ (107,382)[- e eeeeeeeeeeee Jemmeeeeeemeies foeeeeennns 34,26 | .......... B023 .....oeennnt
CITIBANK, N.A.
CSWAP: USD/GBP E570DZWZ7FF32TWEFA7
11/07/2033 ... GROSVENOR LTD ... . | Currency..... 6 ... . E570DZWZ7FF32TWEFA76 |. 08/08/2018 |. 11/07/2033 |.... PR PO 5,920,200 |...... 4.47/-2.95|.. 21,589 |.........(17,253) ... ... 761,392 ... . (176,413)|....
CITIBANK, N.A.
CSWAP: USD/GBP SEVERN TRENT WATER LTD E570DZWZ7FF32THEFAT
11/07/2038 ..o [ oo [0 IR Currency..... [ E570DZWZ7FF32TWEFA76 | 08/07/2018 |. 11/07/2038 |....evvveeveeen feunnnn 29,128,500 ...... 4.53/-2.97 |eeeeeeeeeeen o et 110,400 |.......... 86,611 |.cccevvnnns |oeenee 5,830,220 |ouuueeeenniaes feeeees (862,891 eeeeeeeeeeenn [oemmeeeeeenniees foeeeennnn 537,373 | ...oeeenen B023 .....oeennnt
ROYAL BANK OF
CANADA
CSWAP: USD/GBP HOWARD DE WALDEN ES7IP3U3RHIGC71XBU1
11/14/2034 ............. ESTATES LIMITED ...... [0 IR Currency..... | ES7IP3USRHIGC71XBUT1 | 11/16/2018 |. 11/14/2034 |........eeveeen [ennnnn 15,420,000 [...... 4.65/-3. 11 [eeeeeeeeeieees e o 62,535 |........ (69,007 .evveeevvnn foeeen 2,200,407 |.eeeeeeeeennaees foeeene (460,208)[..ccevveeeeeenn formmeeeeemmnnnes foeeennnnn 239,260 | .......... B023 ...coveennnt
CITIBANK, N.A.
CSWAP: USD/GBP WAGNA HOUSING LIMITED ES70DZNZ7FF32TIEFAT
1171672051 oo [ oo [0 IR Currency..... B e ES70DZWZ7FF32TWEFA76 | 10/05/2021 . 11/16/2051 |..eevvvnniiinnn fennnnnd 6,124,500 ...... 3.30/-2.51 |eeveniiiiininn [ [ 13,462 |......... 316,122 [.eveeneeees [ 1,326,351 [oooeiiiiieieees Jeeenns [RYZZJ5-1£:)) R IR RN 158,074 [ .......... B023 ......eennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP MAGNA HOUSING LIMITED B4TYDEB6GKHZ0031MB2
11/16/2056 ...oeeeeee [ e [0 IR Currency..... T o BATYDEB6GKMZ0031MB27  |. 10/05/2021 |. 11/16/2056 |....eeeeevveennn fonneee 8,166,000 ]|...... 3.32/-2.51 |eeeeeeeeee oo [ 18,418 |......... 421,49 |.ooovvnnnnn fennnnn 1,949, 18 [ | (280, 104)]-. e eeeeeneeee feeeemmneeeeeenenn fereeeeens 229,710 | cevvennnns B023 .....oeennnt
JP MORGAN CHASE
CSWAP: USD/GBP GREAT PORTLAND ESTATES THBGLXDRUGQFUS7RNE9
11/22/2035 ............. (N [0 IR Currency..... T o 7HBGLXDRUGQFUSRNES7  |. 08/05/2020 |. 11/22/2035 |...eevvenvvvvinn fons 5,913,000 ...... 3.23/-2.77 |oveveneeeiiinnnn [ s 6,940 |......... 104,622 [.eeeneeeees o AT 443 e o [RVZR-7£:)) RRRU IR RN 96,493 | .......... B023 ......eennnt
JP MORGAN CHASE
CSWAP: USD/GBP SOUTHERN GAS NETWORKS THBGLXDRUGQFUS7RNES
11/26/2034 ............. PLC weeeeeeeee e [0 IR Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 10/15/2019 |. 11/26/2034 |.......eeeeveeen feunnnn 37,852,650 ...... B16/-2.27 [eeeeeeeeeeeeeee | o 78,695 |....... (482,643) ...covvnnns fennnnn 3,132,9% |.eevvveeeeeennnn [ (1,139,016)]- e eeeeeeeeeeen feemeeeeeeeeieees foeeeenenn 588,332 | .......... B023 .....oeennnt
JP MORGAN CHASE | | 5.88/
CSWAP: USD/GBP ABP ACQUISITIONS UK THBGLXDRUGQFUS7RNE9 [SONIA+217.00
11/28/2032 ............. {10 N [0 IR Currency..... T o 7HBGLXDRUGQFUSTRNES7  |. 11/15/2022 |. 11/28/2082 |...evvvvnvviinn fennnns 4,642,950 bps [ feei [ (17,000)]....... (390,977)f cevvnneens o (458,350))...uveeevvvnnnnes foeeenns QLI R PRI RN 64,286 .......... B023 .......ennnt
JP MORGAN CHASE
CSWAP: USD/GBP EVERSHOLT FUNDING PLC 7HBGLXDRUGQFUS7RNE9
11/3/2030 ... . | Currency..... 7.. . THBGLXDRUGQFUS7RNES7  |. 10/09/2015 |. 11/03/2030 |.... R 98,649,060 ...... 4.08/-3.54 |.. ...258,388 |..... 15,653,796 [...oeeeee |onnen 19,456,614 |... e (2,465,950 ceeeeieeeeen e e 1,166,946
CSWAP: USD/GBP BROMFORD HOUSING GROUP BFMBTB1CT2L 1QCEMIKS
11/30/2033 ............. {10 N [0 IR Currency..... [ BFM8TE1CT2L1QCEMIKS0  |. 09/12/2023 |. 11/30/2033 |.....evvvnrvvenn fovnnns 26,819,100 ]|...... 5.74/-5.83 |.coevvniiiiiinnn [ s (23,490)|....... (932,038)] .evvvvnnnn feunnnns (610,996)[.....ccvveneeeenn founnnnn [RE7Z 0 TE10) R ETRI AR 394,933 [ ..oeennnns B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/GBP SOUTH EAST WATER KB1H1DSPRFMYMCUFXTO
12/02/2035 ............. LIMITED wovvveine [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO09  |. 09/02/2021 |. 12/02/2035 |....evvvnvvvnnn feunnnnnd 9,675,400 ...... 2.79/-2.04 |eovvniiiiinnn [ [ 20,880 |......... 640,146 [ ....ccoeeen [onnnnn 1,396,618 |.oevveeneeeeiinnn o (L TRELS) | R ERI AR 158,003 [ ..eveennns B023 ......eennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP ABP ACQUISITIONS UK BATYDEBBGKMZ0031MB2
12/05/2034 ............. LTD oo [0 IR Currency..... T e BATYDEB6GKMZ0031MB27  |. 05/23/2023 |. 12/05/2034 |....eveeveeennn fennes 3,851,440 |...... 5.62/-5.97 |eeveeeeeeeenn foeeeee [ (6,144)f....... (149,887)[ .eevvvere fonnnes (181,481)[..eeeeeeeeeees Jeeeeenn (118,887)]- e feeeeeeeeieeeeee s 59,938 | ......oee B023 .....oeennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE CANADIAN IMPERIAL
12/12/2036 ............. LIMITED weveeiieeeeee [0 IR Currency..... BANK OF COMMERCE .. 0 ..eevvvreeeeeeenninnnns . 09/24/2024 (. 12/12/2036 |..eeveueeeeennn foeens 4,817,880 ]...... 5.48/-5.66 ..eeeeeeennaes foeeeenneeeeeennn feeeeeeeeene (120)]........ EVATR V43 IR 271,204 |.eeeeeeeees e (138,083)[- e eevveeeeeeeen Jormmmeeeeemennes foeeeennnnn 82,432 ..oceee B023 .....oeennnt
UBS AG, LONDON
CSWAP: USD/GBP MITIE TREASURY BFMBT61CT2L 1QCEMIK5
12/16/2030 ............. MANAGEMENT LTD ........ [0 IR Currency..... [ BFM8TE1CT2L1QCEMIKS0  |. 10/29/2021 |. 12/16/2030 |..eevvvnnvvvnnn fonnnnns 4,129,500 |...... 3.52/-2.84 |eoveeiiiiinin [ 8,659 |......... 257,288 | oo [ 444,390 [.ooeieiieeeeins feaeenns [QREH0SY)) R TR RN 49,360 | .......... B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/GBP MITIE TREASURY (02RNES | BXP4ROTDBPU4
12/16/2032 ............. MANAGEMENT LTD ........ [0 IR Currency..... | 02RNE8BXP4ROTDBPU4T  |. 10/29/2021 |. 12/16/2082 |.eeevveueeeennn fenes 4,129,500 |...... 3.70/-2.97 [eeeeeeeeeenneaees oo e 9,268 |......... 257,288 | .o [ 515,211 |oeeeeeeeeeees o (115,052)]- e eeeeeees feeeemmmneeeeeenen feeeeeeeens 57,361 cevveennns B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/GBP MITIE TREASURY (02RNE8 | BXP4ROTDBPU4
12/16/2034 ... MANAGEMENT LTD ........ . | Currency..... 1. .. 02RNE8IBXP4ROTDBPU41 | 10/29/2021 |. 12/16/2034 |.... PR PO 4,129,500 |...... 3.80/-3.00 |.. ...257,248 | ... ....598,677 |... . (115,052)|....
CREDIT CIB
CSWAP: USD/GBP 1VUV7VQFKU0QSJ21A20
12/18/2033 ............. MARS INCORPORATED .... |D1 ............ Currency..... 8 s 1VUV7VQFKUOQSJ21A208  |. 12/10/2024 |. 12/18/2033 |...eeeevevvnnnn foeeees 15,308,400 {...... 5.43/-5.42 ... | o (2,812)....... (180,607)]..ceevvvnnn Jernnnnns 164,676 |.......... 88,065 |....... (460,208)[- ..o eevvmuneeeenn Jornnneeeennnnnaes feeennnn 226,068 | .......... B023 .......ennns
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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 ltem Exposure | Entity (b)
MORGAN STANLEY
CAPITAL SERVICES,
INC
CSWAP: USD/GBP 17331LVCZKQKX5T7XV5
12/18/2038 ............. MARS INCORPORATED .... |D1 ............ Currency..... 4 e 17331LVCZKOKX5T7XV54  |. 12/10/2024 |. 12/18/2038 |....cevvveeeeee Jovnnnnns 8,929,900 |...... B.T1/-5.73 [oeeeeeeeeiieees e o (2,623)|....... (105,354)] ..covvnenns fernnns 194,364 |.......... 71,264 |....... (268,455))...eeeeeeeneeee foeeemeneeeeeennnn fereeeeens 165,420 [ .......... B023 ...coveennnt
SOCIETE GENERALE
CSWAP: USD/GBP MITIE TREASURY (02RNE8 | BXP4ROTDBPU4
12/20/2031 ............. MANAGEMENT LTD. ...... [0 IR Currency..... T o 02RNES IBXP4ROTDBPU4T | 12/12/2024 . 12/20/2031 |...evvenriviinnn foeerninns 954,450 |....... L7 T T PR KON (R 65|......... [RENCIK)) [T RO 4,446 |........... 2,421 [eennnns (X TCk) | T KPR RN 12,377 e B023 ......eennnt
BARCLAYS BANK PLC
CSWAP: USD/GBP ENFINIUM HOLDINGS LTD G5GSEF7VJP51 70UK557
12/31/72047 oo [ [0 IR Currency..... 3 e G5GSEF7VJPSI70UK5573 | 11/24/2021 |. 12/31/2047 |.ceevveeeeaaen fennnnn 83,908,600 |...... 4.16/-3.28 |oeeeeeeeeeeenen e 214,282 |...... 2,720,387 [.eueneeeeen [onnee 14,737,876 |eeeeeeeeeeeeen [ e oo e 2,001,846 | .......... B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/GBP (02RNES | BXP4ROTDBPU:
12/5/2033 ... ol . | Currency..... 1. .. 02RNE8IBXP4ROTDBPU41  |. 10/10/2013 |. 12/05/2033 |.... P 20,722,000 ...... 4.71/-4.10 |.. 70,274 |...... 3,942,282 {..ceeiiiit | 5,343,228 |... . (498,559)|..... 305,389 | .......... B023 ...
MORGAN
CAPITAL SERVICES,
INC
CSWAP: USD/GBP ABP ACQUISITIONS UK 17331LVCZKQKX5T7XV5
2/15/2039 .............. LTD e [0 IR Currency..... 4 e 17331LVCZKQKX5T7XV54  |. 01/30/2024 |. 02/15/2039 |....eevvenueene Jovvnnnns 4,809,280 |...... B.TU/B4T oo | e 1,589 |......... [CRT7) T R 198,853 [.eeeeeeenneees foeeenns (145, 733)]- e eeeeeeees foeeemmneeeeeenen feeeeeeeens 89,612 ..oveennn B023 .....oeennnt
NATWEST MARKETS PLC
CSWAP: USD/GBP ERAC UK FINANCE RR3QIV | CIIWW I PCSBA4S07
2/3/2027 .....covnennnn. LIMITED wovvveine [0 IR Currency..... 4 i RR3QW I CIIIPCSBA4S074  |. 12/04/2014 . 02/03/2027 |.....evvvevvvvnn feunnns 86,185,000 ...... 4.00/-3.43 |.oeeveiiiiiiinnn o 268,669 |..... 15,193,716 [..eeveeeeen | 16,313,653 [..oeeeviiiieeees foeee (2,109,288)......ccvvvnnneees foevvvnnnniniinnnn [ 585,579 | .......... B023 ......eennnt
ROYAL BANK OF
CANADA
CSWAP: USD/GBP THAMES WATER UTILITIES] ES7IP3U3RHIGC7 1XBU1
3/22/2030 .............. LIMITED wovvveinne [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 03/22/2030 |......evvnvvvenn founnns 34,116,000 |...... 3.93/-2.55 [coeiiiiiiiiiis [ o 131,496 |...... 3,137,985 | .covvrnnnnn [ennnn 5,508,923 |....ouuiiiiiiinnn oo (920,417 )i foeveennineeeeines o 380,592 | .......... B023 ......eennnt
ROYAL BANK OF
CANADA
CSWAP: USD/GBP SEVERN TRENT WATER LTD ES71P3U3RHI GC7 1XBUT
3/3/2028 ....covviiiies | [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1  |. 11/05/2015 |. 03/03/2028 |........cceevven feunnns 50,719,550 ...... 3.79/-3.37 |eeveeniiiiiinnn oo 122,354 |...... 7,802,002 [.evunneenns [ 8,685,932 |..uuniiiiiiiin o (1,275, 161)].cceeveneeeceen [ e 433,795 | ...oeeen B023 ......eennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP HIGH SPEED RAIL BATYDEBBGKMZ0031MB2
3/31/2039 .............. FINANCE PLC ............ [0 IR Currency..... T e BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |...cevveuneveaen feunnnn 22,366,959 |...... 8.10/-2.30 [oeneeeeeeeiieeee Jeeeeneeeeeeeis e 32,814 1..... (1,269,987)(.cevveeees foeeeenee 186,438 | oeeeveeeeeeeeenn [ e o s 418,570 | ..oeeennns B023 .....oeennnt
SOCIETE GENERALE
CSWAP: USD/GBP VIRIDOR ENERGY GROUP (02RNE8 | BXP4ROTDBPU4
3/31/2043 .............. {10 N [0 IR Currency..... T o 02RNE8 IBXP4ROTDBPU4T  |. 11/16/2021 |. 03/31/2043 |.....eevvnrvvenn feunnns 74,951,232|...... 3.72/-2.90 |oevvveniiiiiinnn oo 157,746 |...... 2,969,574 | ..ovvnnnnns fennnn 10,795,791 [ooeevvniiiiieinn [ e [ e 1,690,440 | .......... B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/GBP PEEL PORTS PP FINANCE (02RNES | BXP4ROTDBPU4
3/6/2040 ......euunnn.n. LIMITED weveeiieeeeee [0 IR Currency..... | 02RNE8|BXP4ROTDBPU41  |. 09/24/2024 |. 03/06/2040 |.......eeeveeen feunnnn 16,327,260 ...... 5.57/-5.72 |eeeeeeeeees foeeeee e 570 [......... 580,103 [..evenreees fonnes 1,067,811 |...... 1,278,170 |....... (467,879 e eeeeeeeeeenn foemmeeeeemnnees foeeennnnn 315,569 | .......... B023 .....oeennnt
BARCLAYS BANK PLC
CSWAP: USD/GBP BUUK INFRASTRUCTURE G5GSEF7VJP5 1 70UK557
4/17/2033 ... ISSUER PLC ....evvnnnnne [0 IR Currency..... 3 GSGSEF7VJP5170UK5573  |. 03/13/2013 . 04/17/2033 |...cevvvvnvvvinn founnns 82,955,200 |...... 4.94/-4.63 |...ovvnniiiiinnnn oo 172,478 |..... 11,189,466 |........... |..... 15,119,476 |..oovvveneeeennns [ (AR Ec7 )] EUN A RN 1,176,974 | .......... B023 ......eennnt
ROYAL BANK OF
CANADA
CSWAP: USD/GBP THAMES WATER UTILITIES] ES7IP3U3RHIGC7 1XBU1
4/22/2028 .............. LIMITED wovvveinne [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 04/22/2028 |.........cevvven feunnns 34,116,000 |...... 3.83/-2.45 |eveiiiiiiiiinnn oo 130,631 ...... 3,137,985 | .covvrnnnnn [ennnn 4,644,046 |......ccovvnnnnees |oenene (920, 417 ).veeeeeeviiees foeveenneneeeeines o 298,540 | .......... B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/GBP KB1H1DSPRFMYMCUFXTO
4/24/2039 .............. SOUTH WEST WATER LTD |D1 ............ Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 04/04/2024 |. 04/24/2039 |........covvvven founnns 21,160,570 |...... 6.16/-5.75 [ceenriiiiiininns | [ 9,211 |....... (394,965)] ..cevvvnnnn feunnns 1,309,439 |.coveeniiiiiiiins o ((CZIRELYD) R TR R 396,923 | .......... B023 ......eennnt
JP MORGAN CHASE
CSWAP: USD/GBP HOLMAN LEASING LIMITED 7HBGLXDRUGQFUS7RNE9
5/15/2029 ..oieieiies | [0 IR Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 05/10/2024 |. 05/15/2029 |...cevveueveeen feunnnn 29,751,625 |....... 5.92/-5.51 |eeeeniieeeene foeeee [ 1,41 ... (903,702)( cevvenenee foaenns (398, 677)[eeeevneeeeeeen Jormmmeeeeemnnins foeeeemmnieeeeeenn foreeeeeeeeeiees foeeennann 302,167 | ..evvennns B0O23 ....ceeennnt
SOCIETE GENERALE
CSWAP: USD/GBP NORTHERN GAS NETWORKS (02RNE8 | BXP4ROTDBPU4
6/26/2039 ... LTD . . | Currency..... 1. .. 02RNE8IBXP4ROTDBPU41 |. 05/22/2019 |. 06/26/2039 |.... [ PP 9,495,000)...... 4.02/-2.711.. (185,630)] vevvnneeee [ 1,520,911 |... . (287,630).... 179,193
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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 ltem Exposure | Entity (b)
ROYAL BANK OF
CANADA
CSWAP: USD/GBP HEATHROW AIRPORT ES7IP3U3RHIGC71XBU1
6/27/2036 .............. LIMITED wovvveine [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1 | 03/27/2018 |. 06/27/2036 |.....evvvvvvvenn feunnnnns 9,477,820 (...... 4.09/-2.61 [cenviiiiiniinnes v [ 40,408 |......... 829,791 [.eveeeenns [ 2,251,475 | e [PiSIReS10) R ERTRRT AR 158,943 | .......... B023 ......eennnt
ROYAL BANK OF
CANADA
CSWAP: USD/GBP GREAT PORTLAND ESTATES ES7IP3U3RHIGC7 1XBU1
6/5/2030 ....ovvnnnnnnnn (N [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1 | 02/16/2018 |. 06/05/2030 |.....evvnvvvvrnn founnnnns 6,313,950 |...... 4.21/-2.79 |vveeeeiiiinnn [ e 25,459 |......... 505,572 | ceeevrian [ 983,638 |...uuieiiinines |oeeees [RVZR-7£:)) RRRU IR RN 7876 weneenees B023 ......eennnt
CITIBANK, N.A.
CSWAP: USD/GBP ABP ACQUISITIONS UK E570DZWZ7FF32TWEFA7
TM7/2029 .............. LIMITED weveeiieeeeee [0 IR Currency..... [ E570DZWZ7FF32TWEFA76  |. 05/09/2014 |[.07/17/2029 |.eeevvveneveann fennnnn 46,519,800 ...... 4.56/-4.38 |.ceeeeaeeeeennen [ s 159,933 |..... 10,895,083 [...evveeees [onnee 11,983,439 [c.eeeeeeeeees oo (1,058,479).. e eeeeeeeeee Joeemeeeeeeeennnn o 482,251 ... B023 .....oeennnt
JP MORGAN CHASE
CSWAP: USD/GBP CADOGAN ESTATES THBGLXDRUGQFUS7RNE9
7/18/2039 ... LIMITED ... . | Currency..... 7. .. THGGLXDRUGQFUS7RNE97  |.07/18/2018 |.07/18/2039 |.... PR PO 5,871,150 (...... 4.33/-2.79 .. Ll B,772 e 1,243,838 |... C(172,578) e [ [ 11,036 | .......... B023 ...
WELLS
CSWAP: USD/GBP PORTERBROOK RAIL KB1H1DSPRFMYMCUFXTO
7/20/2031 ..ooveenns FINANCE LTD ............ [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXT09  |. 05/25/2016 |. 07/20/2031 |......evvnvvenn founnns 29,434,000 |...... 3.83/-3.33 |eeeeniiiiinnnns [ [ 61,515 |...... 3,618,988 [........... [...... 4,769,347 |oeeveeiiiiiinnes | (WLTAONED R IR RN 369,595 | .......... B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/GBP SOUTHERN WATER KB1H1DSPRFMYMCUFXTO
9/1/2031 ..o SERVICES FINANCE LT . |D1 ............ Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 06/03/2016 |. 09/01/2031 |.....cvvvvvvvnn feunnns 57,538,800 ...... 3.35/-2.78 |.eevveieiiiiinnn oo 129,393 |...... 6,425,076 [ ... [onnnns 8,744,063 |....evvvvvinnnns [oenne (1,518,888)]...cccvvnneerennn fenniiiiiiinnns foeveinnnn 729,215 | wooeeeen B023 ......eennnt
BARCLAYS BANK PLC
CSWAP: USD/GBP CADOGAN ESTATES G5GSEF7VJPS | 70UK557
9/12/2030 .............. LIMITED weveeiieeeeee [0 IR Currency..... 3 e G5GSEF7VJP5170UK5573  |. 06/25/2013 . 09/12/2030 |..eevvveeneveenn feunnnn 17,347,500 ...... 4.57/-8.07 [eeeeeeeeeneeees e o 44,409 |...... 2,826,556 | ...covunnns founnnn 3,523,965 |-eevvnneeeeenninn feeeees (431,445)]. .o [ | 202,580 [ ..oeennnns B023 .....oeennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP CADOGAN ESTATES BATYDEB6GKMZ0031MB2
9/16/2034 .............. LIMITED wovvveinne [0 IR Currency..... T o BATYDEB6GKMZ0031MB27  |. 07/16/2014 (. 09/16/2034 |.....evvvvvvvvnn fennnns 7,285,350 |...... IR VESCIR: 7 N EN RN 20,287 |...... 1,799,660 [....cceevns |oenne 2,101,490 |oeevneiiiiiinns | (162,990))...vveeeevvnnnnes foevvvvnniieieiins fons 112,088 | .......... B023 .......ennnt
BANK OF AMERICA, NA
CSWAP: USD/GBP CADOGAN ESTATES BATYDEBBGKMZ0031MB2
9/16/2039 .... LIMITED ... . | Currency..... 7. . BATYDEB6GKMZ0031MB27 |. 07/16/2014 |. 09/16/2039 |.... P AU 14,570,700 |...... 4.36/-4.09 |.ceeveeeeeeeni oo | 42,428 3,599,320 [...coevvvnn |oenne 4,531,960 ... . (325,981)|.... 277,143
BANK 0 B
CSWAP: USD/GBP CADOGAN ESTATES BATYDEB6GKMZ0031MB2
9/16/2044 .............. LIMITED wovvveine [0 IR Currency..... T o BATYDEB6GKMZ0031MB27  |. 07/16/2014 (. 09/16/2044 |......evvvvvvnnn fennnnns 6,428,250 |...... 4.64/-4.38 |oovvnniiiiininnn [ [ 19,708 |...... 1,687,935 [.evveneeens [ 2,150,914 |ooeeiiiiiinns e [QEXTR-NE)) U RPN AR 141,847 [ ........et B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/GBP BUUK INFRASTRUCTURE KB1H1DSPRFMYMCUFXTO
9/24/2030 .............. ISSUER PLC ....evvnnnnne [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXT09  |. 09/10/2015 |. 09/24/2030 |.......euvvvvven feunnns 12,660,800 |...... 4.39/-3.72 |eevvneiiiiinnnns [ e 37,638 |...... 2,076,645 [..oeeneeens [onnnns 2,656,407 |..enneeeiiininnns foeeene [ALIYLC)) U ERRIRI R 148,295 | .......... B023 ......eennnt
ROYAL BANK OF
CANADA
CSWAP: USD/GBP SCOTLAND GAS NETIWORKS ES7IP3U3RHIGC7 1XBU1
9/27/2030 .............. (N [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |.....evvvnvvvenn feunnns 10,792,020 |...... 4.20/-2.74 |eeveniiiiinnnns [ [ 38,666 |.......... 207,865 [..evuneans [ 1,119,940 [oiiiiiiiiiins s [ALIYLC)) U ERRIRI R 126,500 [ ...eeennns B023 ......eennnt
ROYAL BANK OF
CANADA
CSWAP: USD/GBP SOUTHERN GAS NETWORKS ES7IP3U3RHIGC7 1XBU1
9/27/2030 .............. (N [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |.....evvvnvvvenn feunnns 10,923,630 ...... 4.20/-2.74 |eeveniiiiinnnns [ [ 39,137 |ouuen 210,400 [..euunenns fornnns 1,133,598 [oiiiiiiiieees Jeennns [RALTR<TRD R IR RN 128,043 [ ...oeeeeet B023 ......eennnt
JP MORGAN CHASE
CSWAP: USD/GBP THE GREAT ROLLING THBGLXDRUGQFUS7RNES
9/30/2034 .............. STOCK COMPANY ......... [0 IR Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 08/19/2016 |. 09/30/2034 |......eeeeeeeenn feunns 108,267,400 |...... B.43/-2.36 |oeeeeeeeeeeeeeen [ e 284,101 |...... 1,264,174 |.oeeeeins | 9,151,694 |- foeeeeeeee e [ e [ 1,669,114 .......... B023 .....oeennnt

NOMURA GLOBAL
FINANCIAL PRODUCTS

CSWAP: USD/JPY 0Z3V05H2G7GRS05BHJ9
03/08/2035 ............. EQUINIX JAPAN KK ..... DT .o Currency..... {1 .ooueiiiiiinnnnnnn. 073V05H2G7GRSOSBHJ91 [ 01/19/2023 |. 03/08/2035 |......vvvveeenn |, 15,192,840...... 5.43/-2. 13 |eeeiiiiiieeni | e 130,552 ...... 2,152,844 ... [ 2,589,777 |ooeeeeeeeeeeeeee [, (632,252)]..vvveeeeiinies o o 239,528 .......... 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 ltem Exposure | Entity (b)
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/JPY SOUTHERN GAS NETWORKS RBOPEZSDGCO3JS6CEU0
03/12/2038 ............. (N [0 IR Currency..... 2 e RBOPEZSDGCO3JSBCEU02  |. 02/26/2025 |. 03/12/2038 |......eevvvvvvnn feunnns 13,366,000 |...... 6.01/-2.65 [c.eveiiiinienins v [ 23,684 |.......... (8,348)[ .evveneens o 193,959 |.cvvvenieiiiiiinn [ [RE15<7:25)) R FORPI RN 240,552 | .......... B023 ......eennnt
UBS AG, LONDON
CSWAP: USD/JPY BFMBT61CT2L 10CEMIKS
03/19/2034 ............. AFLAC INCORPORATED ... |D1 ............ Currency..... [ BFMBTE1CT2L1QCEMIKS0 | 03/07/2024 |. 03/19/2034 |....eeeeevevennn fennnee 7,573,706 |...... 5.48/-1.60 [c.eeeeeeeenieees Jeemneeeeeeeis o 72,042 |.......... TV Y [ BI7,198 [ e (363,529)]. . cvvveeeeeennn feeeeeeeeiieeeees s 113,433 | ... B023 .....oeennnt
JP MORGAN CHASE
CSWAP: USD/JPY DYSON FINANCE LIMITED 7HBGLXDRUGQFUST7RNE!
07/11/2033 ... . | Currency..... 7. .. THGGLXDRUGQFUS7RNE97  |. 06/30/2023 |.07/11/2033 |.... P 43,526,323 ...... 5.67/-1.37 [ceoeviiiiiinenens |evvnieeeeeeininn oo 474,638 ... 1,397,127 [t | 5,169,882 |... ....(2,042,660).... 626,421
CITIBANK, N.A.
CSWAP: USD/JPY THERMO FISHER E570DZWZ7FF32TWEFA7
09/06/2035 ............. SCIENTIFIC INC ........ [0 IR Currency..... [ E570DZWZ7FF32TWEFA7E  |. 08/24/2023 |. 09/06/2035 |.....ewevveeenn foeeeree 7,541,9%|...... 5.65/1.50 [ceueeeeemnneees Joeemneeeeeeeis o 76,947 |........ 186,104 | .oovvvnen fernnes 907,493 |-eeeeeeeeeiiees e (856,655)]. e eeeeenmneees [eeeemenmeeeeeennnn fereeeeens 121,851 ....eeeens B023 ...coveennnt
SOCIETE GENERALE
CSWAP: USD/JPY THERMO FISHER (02RNE8 | BXP4ROTDBPU4
09/06/2043 ............. SCIENTIFIC INC ........ [0 IR Currency..... T o 02RNE8 IBXP4ROTDBPU41  |. 08/24/2023 |. 09/06/2043 |.......evvvvveen feunnns 26,739,804 {...... 5.95/-2.02 |.eeevvnniiiiiinnn oo s 256,576 |......... 659,823 |...ocevnnnn [eunnnn KX N R (1,264,504)]...ccevvvnnnnnes foevnnnnnneiinnns [ 574,230 | .......... B023 ......eennnt
CITIBANK, N.A.
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN E570DZWZ7FF32TWEFA7
11/07/2038 ............. LTD e [0 IR Currency..... [ ES70DZWZ7FF32TWEFA76 | 10/19/2023 |. 11/07/2038 |...cevveueveeen feunnnn 90,302,343 |...... 6.31/-1.84 |ceeeeeeeeiees | [ 996,216 |....... (175,122)[ .eveneeees | 13,693,805 |...oeeeevneeeees Joeeee (4,386,855)[...ceeeeemnenees [eeeemnnaeeeeeennn feeens 1,665,931 .......... B023 .....oeennnt
CITIBANK, N.A.
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN E570DZWZ7FF32TWEFA7
11/07/2043 ............. {10 N [0 IR Currency..... B e ES70DZWZ7FF32TWEFA76 | 10/19/2023 |. 11/07/2043 |....covvvvvvnnn founnns 22,271,908 ...... 6.44/-2.12 |eeeviiiiiiiiinnn e 236,867 |......... (43,191)] cevevvnns fennnns AA75,227 |eveeeeieiiinie o (1,081,961)]..ccevvneneeeinnn [ foeeennnnn 480,480 | .......... B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/JPY DH JAPAN FINANCE SA KB1H1DSPRFMYMCUFXTO
5/11/2032 ...covvenennn (DANAHER CORP) ........ [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO09  |. 05/02/2017 |. 05/11/2032 |.....evvvnvvenn feunnns 65,073,989 (...... 3.69/-0.65 [c.vuniviiiniinns foevennineeeciins ferens 518,356 |..... 16,257,609 [...oeeeeen | 16,267,867 |vvvvneeeiinnnnns [oene (2,366,891)[....ccccvvnnnnenns fernnniiniiiinns [ 868,062 | .......... B023 ......eennnt
JP MORGAN CHASE
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN THBGLXDRUGQFUS7RNES
8/22/2029 .............. LTD e [0 IR Currency..... T o 7HBGLXDRUGQFUS7RNES7  |. 08/01/2019 |. 08/22/2029 |....eevvueveeen feunnns 26,510,253 |....... 2.97/-0.28 |oeeeeeeeeeniiees foeeemneeeeeeeen [ 182,143 |...... 7,318,062 [..ouunenes fonneee 6,826,365 |....oeeeeeniaes [eeeees (930,545)]. . cevveeeeeeen [ s 277,955 | ooeeenn B023 ...coeeennnt
UBS AG, LONDON | 6.33/-3M
CSWAP: USD/NZD ORION NEW ZEALAND BFMBT61CT2L 1QCEMIK5 INZDBBRFRA+186.0
1172172033 ............. LIMITED wovvveine [0 IR Currency..... [ BFM8TE1CT2L1QCEMIKS0 | 10/25/2023 |. 11/21/2083 |..eevvvnnvvvinnn foennnns 1,281,7200 bps e feererieeeiees foe 1,424 1.......... KTV I T84 s [ [T I)) R RPN RN 18,848 | .......... B023 ......eennnt
UBS AG, LONDON | 6.43/-3\
CSWAP: USD/NZD ORION NEW ZEALAND BFMBT61CT2L 10CEMIKS INZDBBRFRA+198.0
11/21/2035 ... .. |LIMITED ... . «eer |Currency..... 0. .. BFMBTB1CT2L1QCEMIK50 | 10/25/2023 |. 11/21/2035 |.... oo feeeeeeee.. 815,640(0 bps . ....(8,540)|....
CREDIT CIB
CSWAP: USD/SEK NORDIQUS 1VUV7VQFKU0QSJ21A20
10/3/2035 ......oeee. INFRASTRUCTURE AB ... |D1 ...eennnnnn. Currency..... 8 i 1VUV7VQFKUOQSJ21A208  |. 02/06/2025 |. 10/03/2035 |..eevvnrvvvennnn forrnne 25,464,800 ...... 6.12/-4.36 [ceeniiiiinieenes e [ 35,155 |..... (2,210,385)] .eevvvnnnnn fennnn (1,055,882)[....cccvvvnnneens foenne (2,210,385)[ .. eeeevnninnees foevenniieeevinnes [ 412,873 [ .ooeeennns B023 ......eennnt
CREDIT AGRICOLE CIB
CSWAP: USD/SEK NORDIQUS 1VUV7VQFKU0QSJ21A20
10/3/2039 .............. INFRASTRUCTURE AB ... |D1 ..oeeennnees Currency..... - R 1VUV7VQFKUOQSJ21A208  |. 02/06/2025 |. 10/03/2039 |.eeeeeveeeennnn foeeee 41,494,800 ...... 6.32/-4.57 |eeeeaeeeeeee feeeee e [ 56,114 |..... (3,601,814)(......ccce | (1,393,553)]ccvveeeecennnn fonnen (3,601,814)]cceeeeeeeeeeeen [ Joeeeennnn 790,522 | .....oeeen B023 .....oeennnt
MIZUHO CAPITAL
MARKETS LLC
CSWAP: USD/JPY ABP ACQUISITIONS UK RBOPEZSDGCO3JS6CEU0
2/18/2036 ...eeuunnnnnns LIMITED tovvvviienes Dl e Currency..... 2 e RBOPEZSDGCO3JSBCEU02  |. 02/04/2025 |. 02/18/2036 |.....evvueveeeen fovnnns 57,833,675(...... 5.99/-2.25[..oiiiiiiiiiiees | o 239,037 |..... (2,201,074)..eeneeeen [onnes (2,201,074)) oo oo (2,201, 074)] oo eeeeemmeees foeemrmnnneeeennnn foreeeees 954,394 [ .......... B023 .......ennnt
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 18,083,350 | 265,899,247 | XXX 486,168,486 4,192,074 | (155,440,646 79,933,843 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 18,102,683 | 265,899,247 | XXX 486,759,638 4,192,074 | (155,440,646 80,051,683 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
FSIP: 01§ 3.500890  [Fixed Income Security Chicago Mercantile
2/9/2083 SOF ....ceevve | eorriiiiiiie s [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/07/2024 |. 02/09/2033 |...eevveuneeeeen fennnnn 50,000,000 |..... SOFR/(8.59) [-eevvvemnereernen feomeeeeemmmnieees Joeemnneeeeeeenenn [ 341,039 | .oovvviis [ 341,039 |....... (632,469)]. .- eeeeeennn foeeeemmneeeeeenn [ e 701,271 s BO311 ..........
FSIP: 015 3.609740  [Fixed Income Security Chicago Mercantile
2/12/2083 SOF ...oeeee | eeeeiiiiiiie e [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/12/2024 |. 02/12/2083 |.ceevveeneeeenn fennnn 100,000,000 |..... SOFR/(B.61) |-vvemeeeeemmnnns foeeemmmmieeeeeeen [ Joeeeennns 388,299 | ..eevvnnnns fernns 388,299 |..... (2,205,632)]-cvueeeeeennn foeeeemmnieeeeeenn foneeeeeeeniees foeeens 1,403,274 | .......... BO311 ..........
FSIP: 015 3.668000  [Fixed Income Security Chicago Mercantile
2/12/2036 SOF ....ceevn | eoeeriiiiniie s [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/12/2024 |. 02/12/2036 |..eevvvueeeeenn feunnn 100,000,000 |..... SOFR/(B.67) |-vvvueeeeemmnnas foeeemmmmeeeeeenn foeeeeeeeeiees foeeeennn 768,320 [.evveneees foeeeennnn 768,320 |..... (2,504,081)[-.ceeeeeneeeeen Jormmeeeeemmiees foeeemeneeeeeeenen feeeens 1,648,993 .......... BO311 ..........
FSIP: 01S 3.707000  [Fixed Income Security Chicago Mercantile
2/26/2034 SOF ... |oriiiiiiniiiiiiiiiiiinnnns Dl eienennns Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/26/2034 |.....eveeeeeeene fonnns 125,000,000]..... SOFR/(B.71) |-eenueeeemmmmnnns foormmmmmnneerennns foonerieiiniiineees Jeenniannns (7,294)] covvennneee oo (7,294)..... (2,917,978)[- .o eeeeeneeeeeen Jonmee s foeeereninereeneen foaens 1,866,132 .......... BO311 ..........
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FSWP: 01S 3.714000 Fixed Income Security Chicago Mercantile
2/26/2034 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/26/2034 |.....evvvnvvvenn founnn 125,000,000 |..... SOFR/(3.71) [ [ e | (65,701 e [ (65,701)..... (2,919,643)]..cvvnieiiiinnns foovriiiiiniiiiens e oo 1,866,132 .......... BO311 ..........
FSWP: 0IS 3.753100 Chicago Mercantile
1/29/2037 SOF ......... . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 01/25/2024 |. 01/29/2037 |....ovvvvvvnnnn ovenn 75,000,000 |..... SOFR/(3.75) |.. ... 424,575 |..... [QIRE:I T X)) R RO RN R 1,290,409 .|BO311 ..
FSIP: 0IS 3.818000 Chicago Mercantile
2/21/2034 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/16/2024 |. 02/21/2034 |...eevveerrvvnnn founns 100,000,000 |..... SOFR/(3.82) |.evvvvvnnivvinnnn oo e [ AT ATA e [, 47,174 |..... (G0N )) R U RPN R 1,491,758 | .......... BO311 ..........
FSWP: OIS 3.821000 Chicago Mercantile
2/21/2034 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/16/2024 |. 02/21/2034 |...oevvenrvvnnn fennns 100,000,000 |..... VAR 7)1 FPIR RUURUUI PR RPN 35,363 | .oevvrrnnnn [ 35,363 |..... [QICXITRCNV)) RN RO R R 1,491,758 | .......... BO311 ..........
FSWP: 01S 3.884700 Fixed Income Security Chicago Mercantile
2/21/2039 SOF ......... JU 1) Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/16/2024 |. 02/21/2039 |....eevvvnvvenn founnns 50,000,000..... 3.88/(SOFR) (267,323)]......... 672,765 [cuvneeviinnnnnes foevnnineneceinins [ e 932,205 .[BO311 ..........
FSIP: 01S 4.259630 Income Secur ity Chicago Mercantile
10/17/2030 SOF ........ Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 10/17/2023 |. 10/17/2030 |..eevvvnnnrvnnnn founns 100,000,000 |..... SOFR/(4.26) |-ovvvvvvnvevvinnn feoereeeiiiineees v [ (2,940,613)] .eevvvnnnnn fennnn (2,940,613)|..... (1,948,084)[....cccvvvnnninins Joreeiiiniinns foevvrniinneecinns foes 1,177,995 | .......... BO311 ..........
FSWP: USD 3.705300 Chicago Mercantile
2/24/2032 SOF ......... Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/24/2032 |.....evvvnvvnnn founnns 50,000,000..... SIS VA TR DI PO RN . 31,653 |......... (24,278) cevevnee [ (24,274)..... [QICEST ) | PR RPRUUUR IR PPN 657,022 [ ..ovennnns BO311 ..........
FSWP: USD 3.706500 Chicago Mercantile
2/24/2032 SOF ......... Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/23/2024 |. 02/24/2032 |.....evvvnvvvnn feunnns 50,000,000..... SIS VA TR DI PO RN . 31,593 |......... (27,916)( .eveneeees oo (27,916)|..... (R CCIS TR TE) PP RPPRUUUR IR PPN 657,022 ..ovnnnnns BO311 ..........
FSWP: USD 3.706530 Chicago Mercantile
2/24/2032 SOF ......... Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/23/2024 |. 02/24/2032 |.....evvvnvvvnn feunnns 50,000,000..... SIS VA TR DI PO RN . 31,591 |........ (28,007 .eenneeeens o (28,007)..... [QICESTREL) R RPPRUUUR R RPN 657,022 ..ovnnnnns BO311 ..........
FSWP: USD 3.783200 Chicago Mercantile
2/23/2039 SOF ......... Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/23/2039 |.....evvvnvvvnn founnns 50,000,000..... I VA S0/ I R KPR R RN [(CERINELTS)) U (631,455)|......... (G151 11228 R FORRR RN R R 932,389 | .......... BO311 ..........
FSWP: USD 3.785000 Chicago Mercantile
2/23/2039 SOF ......... Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/23/2024 |. 02/23/2039 |.....evvvnvvvnn founnns 50,000,000..... KIVATAC V22 ) FI PRI RPPTRTRR RN (625,010)( .evvunneens founnnns (625,010)f......... (G151 T I R EORR R R R 932,389 | .......... BO311 ..........
FSWP: USD 3.975200 Chicago Mercantile
2/22/2039 SOF ......... . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73  |. 02/22/2024 |. 02/22/2039 |.... A 100,000,000 |..... 3.98/(SOFR) |.evvvvvnnvvvvnnnn foorevviiiiniiees v [ (457,892) .eevvvnnnn feunnnns (457,892))..000.n. 312,258 [ [ v o 1,864,504 [ .......... BO311 ..
SiP: OIS 0.878000 Interest Rate|chicago Mercantile [ [ .. SOFR+26.16
3/24/2030 ......oevvnees | eeeeeeeniieeeeeeeiee DT [ Exchange ............ 549300LCO2FLSSVFFR64 | 03/17/2020 |. 03/24/2030 |....eevvnnvvvnnn founns 250,000,000 [bps/(0.88)  |eeeernniiriinnnnns fooreeniininieins [ 2,335,635 |..... 34,532,826 |...ccevnnnn |onee 34,532,826 |..... (5,858, 162)[.....cevvvnnevinns fornnreeriniiinns foevveniineeeiinns foens 2,790,487 | .......... BO311 ..........
SIP: 01S 1.423000 Chicago Mercantile
11/14/2053 SOF ........ Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 11/10/2023 |. 11/14/2053 |.....ovvvnvienn feunnns 30,000,000..... SOFR/(1.42) |...... 2,635,000 [...ooeeviinnnnnnns foernnnnns 221,705 |..... 12,417,920 [.eeeneeeein | 12,417,920 |....... (436,508)[.....cccvvnnnnrnns founnnnnns [AICRTY) FO IR 802,799 [ ...oeennns BO311 ..........
SiP: 0IS 1.700000 Chicago Mercantile | (| | |l SOFR+26.16
11/14/2052 ... . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 11/10/2022 | 11/14/2052 |.....ccevvvnnne |oenne 39,000,000 |bps/(1.70) . ...284,198 |..... 15,892,572 | .evvvvnnnns fennns 15,892,572 |....... [(RETNCIe7)) A FRRRUTN R N 1,025,259 .|BO311 ..
SiP: OIS 1.750000 Chicago Mercantile | (| | |l SOFR+26.16
11/30/2052 ............. Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 11/28/2022 |. 11/30/2052 |.....evvvnvvenn founnns 18,000,000 [ops/(1.75)  |...... 1,105,200 |.cvvveeneeiiinns foeennns 128,912 |...... 7,186,988 |..ccevennns |oenee 7,186,988 |....... (277,400)[...cevvvenneens |eveninnnns [(IV /<)) R A 473,572 | ooeeen BO311 ..........
SiP: 01 2.000000 Chicago Mercantile | (| | |l SOFR+26.16
6/1/2032 .ocvvvennnnnn Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 05/27/2022 |. 06/01/2032 |....evvvnnrvnnn founnns 72,000,000 fops/(2.00)  |......... 993,600 |..evnnieeeinninns forreeenns 470,648 |...... 8,949,218 | ..oovvnnnnn [ennnns 8,949,218 |..... (1,780,959)[....ccvvvnnniinns founnnnnns [PZT)) O IR 964,326 | .......... BO311 ..........
SiP: 01 2.100000 Chicago Mercantile | (| | .. SOFR+26.16
2/3/2083 ......ccevnnnnnn Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/01/2023 |. 02/03/2033 |.....evvvnvvvnn founnns 95,000,000 [bps/(2.10)  [...... 2,225,000 [.eneeeeiinniiees Joevnnnnns 597,140 |..... 12,234,839 | .covvnnnnns fennns 12,234,839 |..... (2,374,099)]..cenniiiiinnnn foerennnnn (54,788)[....ccvvvnnneinns |ovnnnn 1,331,022 coveeennns BO311 ..........
SIIP: 018 2.235000 Fixed Income Portfolio Interest Rate| Chicago Mercantile 2.24/ (SOFR+26..1
8/6/2032 ... . | Exchange .... .. 549300HN4UKV1E2R3U73  |. 08/02/2012 |. 08/06/2032 |......cevvvuues |oenee 70,000,000(6 bps) . (416,432)|.... (7,861,767)... ... (7,861,767)|...... 1,751,979 |. 949,279
SIP: 01S 2.250000 Income Secur ity Chicago Mercantile | (| | |l SOFR+26.16
T/17/2032 e [ [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73 | 11/15/2022 . 11/17/2032 |eeeereeneeeaenn fennnn 250,000,000 [ops/(2.25)  |...... 3,405,000 [....oeeeemmnneaes foeeeen 1,478,076 |..... 28,875,457 [.evueneeees |onnee 28,875,457 |..... (6,232,886)[...cccvvnmeeeaen [ounnnnnns (86,834)[..cceveeeneeeaes |eenenn 3,454,697 | .......... BO311 ..........
SIIP: 018 2.250000 Fixed Income Security Chicago Mercantile [ | | | L. SOFR+26. 16
6/1/2052 oo | [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 05/27/2022 |. 06/01/2052 |..ceevveuneeaann feunnnn 40,000,000 [bps/(2.25)  |eeennnn 986,000 [..oeeveeeieeees Joeeennnns 236,471 |..... 12,512,493 | .covvvennns fennnn 12,512,493 |....... (705,288)[..ccceeeeeneeeee |ennnnns [EH0SE5)) R I 1,042,862 | .......... BO311 ..........
SIIP: 018 2.250000 Fixed Income Security Chicago Mercantile [ | | | L. SOFR+26. 16
6/2/2032 ..oeeeeieeee | [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 05/31/2022 |. 06/02/2082 |..eevveuneveeenn feunnn 108,000,000 [bps/(2.25)  |........ 876,960 [...oceverneieeees Jeenennnns 638,472 |..... 11,743,367 [.eeeneeenn |nnee 11,743,367 |..... (2,659,666)[.....cccvnmeeeaen [ounnnnnns (21,594)]. e oo 1,446,765 .......... BO311 ..........
SIIP: 018 2.350000 Fixed Income Security Chicago Mercantile [ | | | | SOFR+26. 16
171972033 oo [ [0 IR Duration .... |Exchange ............ 549300HNAUKV1E2R3U73 | 01/17/2023 . 01/19/2083 |..cevvveneeeenn fennnn 140,000,000 |bps/(2.35)  |...... 1,942,500 [oeeeeeeieeees Jeeeeennns 792,29 |..... 15,583,849 | ..oovvnnnns fennnn 15,583,849 |..... (3,496,835)]-.cuueeeeeeenns foeeeennnn (47,832)]-eeeeeeeeeennes foeees 1,956,367 | .......... BO311 ..........
SIIP: 01 2.364000 Fixed Income Portfolio Interest Rate| chicago Mercantile 2.36/(SOFR+42.8
A/13/2027 oo | e |01 IR IR Exchange ............ 549300LCO2FLSSVFFR64 | 03/17/2015 |. 04/13/2027 |...evvvnvvvennn foennnns 3,500,000 3 bps)  eeeeiiiiiiiiees oo e (21,347)f....... [QPATK)) I R (123,203)f.......... 40,022 |.eeveeneiiiinin foeeeii e e 24,968 | .......... -0} IR
SIIP: 01 2.400000 Fixed Income Security Chicago Mercantile [ | | | | SOFR+26.16
6/8/2052 ..iiiiviiiiiiin | [0 IO Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 06/06/2022 |. 06/08/2052 |......evvvvvveen fovnnns 85,000,000 |bps/(2.40)  |...... 1,436,500 [.oiiiivnnnnnnns Jovnnnnnnn 470,665 |..... 24,464,957 |..oooennnnn | 24,464,957 |..... (1,543,513)]ceeeiiiiiinnnns fooeennnn [QRIVEL)) TN TN 2,216,864 | .......... 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 ltem Exposure | Entity (b)
SIP: 01S 2.500000 Fixed Income Secur ity Chicago Mercantile | | | | | SOFR+26. 16
6/2/2032 .oveeeeins [ [ Duration .... |Exchange ............ 549300HN4UKVIE2R3U73 . 05/31/2022 |. 06/02/2032 |.vvvvevvvenns fonen 175,000,000 bops/(2.50)  |vueee 875,000 |-vovvevereieieen foreenns 925,186 |.....16,297,704 [ ...oceenres |ovne 16,297,704 [..... (4,279,155))..c.ceveerreinn foreeenns (C71)) I N 2,344,205 | oo BO3M vevenee
SIP: 01S 2.546250 Fixed Income Portfolio Interest Rate| Chicago Mercantile 2.55/ (SOFR+26. 1
/14/2026 eeeeeres | e [ ) RN ISR Exchange ............ 549300LCOFLSSVFFRE4 . 11/09/2011 | 11/14/2026 |.vvvveevvens fonnen 100,000,000 6 bps)  feereeeeeieieens [ o (517,150)|.......(2,401,041)| co.veveve |ovee (2,401,041)|........ 878,60 [-.vevreverreiens |oreeeieeeienens foeeeereeeeeeenies oo 637,310 | .oveevee BO3M v
SIP: 01 2.555000 Fixed Income Portfolio Interest Rate| Chicago Mercantile 2.56/ (SOFR+26. 1
9/20/2032 v [ [ )[R IOUORN Exchange ............ 549300LCO2FLSSVFFRG4 . 09/18/2012 |. 09/20/2032 |.veveveuvrvenns fervene 10,000,000 bpS)  feeeeereeieeniens freeenieeneeenes o (51,510)|....... [CRTIRE ) IS N (934,133). ... 248,790 |- vveneveeriens oo e [ 136,743 | oo BO3M vevenee
SIP: 01S 2.615000 Fixed Income Portfolio Interest Rate| Chicago Mercantile 2.62/(SOFR+26. 1
4/25/2083 e [ [ ) RN ISR Exchange ............ 549300LCOFLSSVFFRG4 . 04/23/2013 |. 04/25/2033 |..vevvvevenee [onee 1,000,000 (6 bps)  feerreeeeeeees e e (4,998)|......... (96,530)] . vevervene forneanns (96,530)]-..vnvee 25,366 [o.veveeereierens [oereeerieieniens foeeeeeeeeienes foereeienns 14,207 | o BO3M v
SIP: 0IS 2.682500 Interest Rate| Chicago Mercantile 2.68/ (SOFR+26. 1
11/14/2031 ... .. |Exchange ............ 549300LCO2FLSSVFFR64 |. 11/09/2011 . 11/14/2031 |.... O 10,000,000 (6 bps) . ...(48,309)]....... (754,360) .... (754,360)|.... 128,719 .[B0311 ..
SIP: OIS 2.750000 Chicago Mercantile | | | | .. SOFR+26. 16
6/13/2052 ... Duration .... |Exchange ............ 549300HN4UKVIE2R3U73 . 06/09/2022 |. 06/13/2052 |...evvevvvenrs fonee 135,000,000 |bps/(2.75)  |..... 1,518,750 [+veveneeeeeien foeeeees 629,346 |.....30,960,378 [ ...ocuennes |ovne 30,960,378 |.....(2,607,342)]....cvvvereians e (QPI:X) I N 3,521,787 | v BO3M vevenee
SIP: 0IS 2.762500 Interest Rate| Chicago Mercantile 2.76/(SOFR+26. 1
1/16/2031 oveeees | eerreerieeneeneeneee [DT i | Exchange ............ 549300LCOFLSSVFFRE4 | 11/14/2011 | 11/16/2031 |ovevevevercnns fernene 10,000,0006 bps)  feeeeeeeieeeiens s oeeeeiens (46,311)|....... (708,715)] ..o [onene (708,715)|......... 236,082 [.vvveveiereeis foreerieeieens e o 128,772 | veveennne BO3M v
SP: 01S 2.796000 Chicago Mercantile
6/9/2027 oveerenen Duration .... |Exchange ............ 549300LCO2FLSSVFFRG4 . 06/07/2022 |. 06/09/2027 |.vevveevvens fonen 104,000,000 |.....SOFR/(2.80) [v.vevvverreverns [oovereeeieeriens foreenn 404,893 |....... 2,024,348 [ .oovoens [onnne 2,024,348 ... (1,088, 111)|..veveveearans forveereriereriees fooeieeeeeies [ 769,843 | ... BO3M v
SIP: 01S 2.831000 Fixed Income Secur ity Chicago Mercantile
6/10/2032 ...vevveeee. | . |Duration .... |Exchange ............ 549300LCO2FLSSVFFR64 |.06/08/2022 |.06/10/2032 |.... I 24,000,000 |...... SOFR/(2.83) |.. .91,316 |...... 1,343,724 | v [ 1,343,724 |....... (575,986)|. 321,994 .[B0311 ..
SIP: 01 3.029000 Income Secur i ty Chicago Mercantile
3/1/2083 ovveeeeies [ [ Duration .... |Exchange ............ 549300HNAUKVIE2R3U73 . 12/01/2022 |. 03/01/2033 |.vevvvevvvenns fonee 100,000,000 [...... SOFR/(3.08) [..vevvrverreverrs [ooeereeeieeriens fooenenn 359,514 |...... 4,733,514 [ oo [ 4,733,514 [.....(2,501,072)] cvevereeierenn forrneesieeeienes oo s 1,407,417 | oo BO3M v
SIP: 0IS 3.127500 Fixed Income Secur ity Chicago Mercantile
6/15/2029 .ooveveeen [ e, [ Duration .... |Exchange ............ 549300HNAUKVAE2R3U73 . 06/13/2022 |. 06/15/2029 |.vevvenvvenrs fovene 68,000,000 |-....S0FR/(3.13) |+vvevrevereeeeres forrerreerieeiies e 208,479 |...... 1,424,482 [ oo v 1,424,482 (... (1,471,528) v foeeieieeeeeees o oo 697,701 | vveveneene BO3M v
SIP: 0IS 3.355000 Fixed Income Secur ity Chicago Mercantile
6/26/2034 .oveveien [ [ Duration .... |Exchange ............ 549300HNAUKVIE2RU73 . 12/28/2022 |. 06/26/2034 |...evvenvvens fonnne 75,000,000 [...... SOFR/(3.36) [.vevveverereees [eovererieierieiens foeeienns 208,526 |...... 2,317,248 [ oovennn [ovne 2,317,248 [..... (1,967,835)(. v [oerieeerieeeriens foeeeeeeeieienns ornes 1,140,138 | eevenee BO3M v
SIP: OIS 3.472570 Fixed Income Secur ity Chicago Mercantile
2/6/2051 SOF v [, [ Duration .... |Exchange ............ 549300HNAUKVIE2R3U73 . 02/02/2024 |. 02/06/2051 |.vvvveevvens fonnen 100,000,000 .....3.47/(SOFR) [o.vevervevereerens |ooereererieieriens foreeeeeieeeienes foene (5,150,363 v evvvens [onne (5,150,363)|.......... 235,164 [.evvveereeerrees oo e o 2,543,189 | .o BO3M v
SIP: 0IS 3.489000 Fixed Income Secur ity Chicago Mercantile
2/1/2082 SOF evvvee [ [ Duration .... |Exchange ............ 549300HNAUKVAE2RU73 . 02/01/2024 |. 02/01/2082 |.voevevenvavenes fonnne 50,000,000 ...... 3.49/(SOFR) [...eveveeeveneas fooreerieirieens e oo (2,262,779)] cvenvevens fonne (2,262,779 1,080,415 |+ forrieesieesienes foererieenineies [ 1,026,281 | eevenee BO3M v
SIP: 01 3.594390 Fixed Income Secur ity Chicago Mercantile
2/6/2036 SOF vvveveee [ eeveiiiiciee [ Duration .... |Exchange ............ 549300HNAUKVAE2R3U73 . 02/06/2024 |. 02/06/2036 |.v..veveevavenes fevnne 75,000,000 [...... SOFR/(3.59) [..vevvvererveres [oeeieerieeriens foeeeeieieieens forene 1,016,887 [..overeers [ovnne 1,016,887 [.....(1,868,308)(...c.cveveeerens |orreererieiriens foeeereeeieeins feene 1,235,810 | .oovonnene BO3M v
SIP: 0IS 3.667500 Fixed Income Secur ity Chicago Mercantile
3/28/2034 SOF .veveee [ eeveieiiiiciie [ Duration .... |Exchange ............ 549300HNAUKVAE2RU73 . 03/28/2024 |. 03/28/2034 |.vevveevvcns fonene 50,000,000 [......SOFR/(3.67) [vvevrvevereeras [oereereriereriens foreieenn 3,736 [coenen 292,209 [ cvevevenes [ 202,209 [.....(1,205,737))..ccvevreeerreians foreerieesieeens v foeend 749,886 | .......... BO3M v
SIP: 0IS 3.675400 Fixed Income Secur ity Chicago Mercantile
3/27/20348 SOF .vovenee [ e, [ Duration .... |Exchange ............ 549300HNAUKVAE2R3U73 . 03/27/2024 |. 03/27/2034 |.vevevenvavenes fonnne 50,000,000 [......SOFR/(3.68) [..vevvveverearens [oereererieririens forevenenn 4,653 |........ 261,878 [.evevees |oanene 261,878 |..... (1,207, 134)] vceerenreienns foreeeeeeeeees oo [ 749,772 | o BO3M v
SIP: 01 3.691650 Fixed Income Secur ity Chicago Mercantile
3/20/2033 SOF .vevvee [ e, [ Duration .... |Exchange ............ 549300HNAUKVAE2R3U73 . 03/20/2024 |. 03/20/2033 |.vevvenvvenns fernnne 50,000,000 [...... SOFR/(3.69) [..vevvevevevers foorererieerieens foereeieieeiens o (38,003)] . vevevens forneanns (38,003)-.... (1,098, 448)]....cvvvevrerenes foeerreerieeees oo [ 706,016 | vovenee BO3M v
SIP: 01 3.694300 Fixed Income Secur ity Chicago Mercantile
3/5/2038 SOF ... |- ... |Duration .... |Exchange ............ 549300HN4UKVIE2R3U73 |. 03/05/2024 |.03/05/2038 |.... I 100,000,000 |......3.69/(SOFR) |.. e (1,550,285)] ..vevvvens [onne (1,550,285)|......... 701,108 [+ [oeeieeeeeeens foeeeeeeeeeienes oeeas 1,798,401 .[B0311 ..
SIP: 01S 3.702250 ncome Secur ity Chicago Mercantile
3/24/2034 SOF .o [ e [ Duration .... |Exchange ............ 549300HNAUKVAE2R3U73 . 03/22/2024 |. 03/24/2034 |.v.evevnvvens fonnne 75,000,000 [......SOFR/(3.70) [..vevveveeevees fooreerieirieens e 10,628 |......... 238,679 |.oveneiens o 238,679 |.....(1,817,089)[...cccveereeeens [ooeeieerieeriens foeereeeseieens e 1,124,144 | ... BO3M v
SIP: 0IS 3.708160 Fixed Income Secur ity Chicago Mercantile
2/5/2034 SOF ovvevee [ e, [ Duration .... |Exchange ............ 549300HN4UKVIE2R3U73 . 02/05/2024 |. 02/05/2034 |.vevveevvenns fonnee 100,000,000 [......SOFR/(3.71) [evververeerras |orereerereeieenns forreereeieieeeenes e 469,550 [ vevvevens [ 469,550 |..... (1,031,528)[...cvcveereenes [ooeereerieesiens foeereeeneeeeens e 1,488,081 | vovenee BO3M v
SIP: 0IS 3.722600 Fixed Income Secur ity Chicago Mercantile
3/12/2038 SOF .vevveve [ eeveieiiiciiiiee, [ Duration .... |Exchange ............ 549300HNAUKVAE2R3U73 . 03/12/2024 |. 03/12/2038 |.vevvenvvenes fonene 50,000,000 [......3.72/(SOFR) [..vevvrveureeenes [eovereerieciiens foeereeieienieenes foreene [CLIAED) P (707,731)|......... 351,411 | o oo [ 899,867 | .ovuvee. BO3M v
SIP: 01S 3.732700 Fixed Income Secur ity Chicago Mercantile
3/26/2034 SOF .voveee [ eoveiiiiieie [ Duration .... |Exchange ............ 549300HNAUKVAE2RU73 . 03/26/2024 |. 03/26/2034 |.v.evvenvvenes fonene 50,000,000 [...... SOFR/(3.73) [.vevvveveriarans [oereereriereriens foreieenns 5,117 [ 43,839 [.ooveeis [ 43,839 |- (1,213,259)] v foeriereeeeienieies oo [ 749,657 | v BO3M eovenes
SIP: OIS 3.742400 Fixed Income Secur ity Chicago Mercantile
3/20/2032 SOF .vovveee [eoiiiiiiiiiin, Dl e Duration .... |Exchange ............ 549300HN4UKVAE2R3U73 |. 03/20/2024 |. 03/20/2032 |..evovenvevcnns fonns 50,000,000 [...... SOFR/(3.74) [.vevvovevieiains | foveieinas 9,726 ....... [GRIICIE)) IR RO (134,918)..... (1,085, 70)]. ... veveveveians foreeeieneiieeine oesieissisieiieies oo 660,272 ..o BO3M ..ovnnes
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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 ltem Exposure | Entity (b)
SIIP: 018 3.743700 Fixed Income Security Chicago Mercantile
2/26/2032 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/26/2032 |....evvvnrvvvenn founns 125,000,000 |..... SOFR/(3.74) |.evvvveeeiiiinnn feoeeeeeieininnees fovviiinnns 70,101 |....... (351,882)[ cevvnnneans fonnnns (351,882)|..... (2,738,264)]..cvvneeeiinnnnns fooveeviiinineeins o oo 1,643,207 | ........ BO311 ..........
SP: 01S 3.746600 Chicago Mercantile
3/25/2034 SOF ......... . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 03/25/2024 |. 03/25/2034 |.... A 125,000,000 |..... SOFR/(3.75) |.. ...(22,217)] ... (22,2770 (3,038,002)]..cvvuneevinnnnns foovrrrnniineieeins [ foeeens 1,873,858 .|BO311 ..
SP: 01S 3.746820 Chicago Mercantile
2/26/2032 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/26/2032 |....evvvnrvvvnnn founns 125,000,000 |..... SOFR/(3.75) |-evvvvvenneevinnn feoerereiiiiinees foeviinnnns 69,733 |....... (375,571 cevenneeeas o (375,571)|..... [VIVE: 740 R U R R 1,643,207 | ........ BO311 ..........
SP: 01S 3.749000 Chicago Mercantile
3/22/2039 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 03/22/2024 |. 03/22/2039 |.....evvvnvvvnn founnns 50,000,000..... 3.75/(SOFR) [vvvvvennivvvnnnn fooneeviiiinees e [ (594,061)(.cevnnneens founnnns (594,061))...... 1,058,996 [..ovvvvneniniinn foeeeeeiiinees foeviinieiiienn [ 934,865 | .......... BO311 ..........
SIIP: 018 3.755600 Fixed Income Security Chicago Mercantile
3/21/2034 SOF ......... . JU 1) Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 03/21/2024 |. 03/21/2034 |...oevvnenrivinn founns 100,000,000 |..... SOFR/(3.76) (88,451)f..... (2,435,511 ceveniiiiiinins [ e oo 1,498,172 .[BO311 ..........
SIIP: 018 3.758500 Income Secur ity Chicago Mercantile
1/29/2037 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 01/25/2024 . 01/29/2037 |...eevvvvnvvnnn founnns 37,500,000..... RV VAC ()1 FOR KRR R RN 196,561 [.eveneeeees oo 196,561 |....... [WEKTR10)) A FTTTUTTR RPN R 645,204 | .......... BO311 ..........
SP: 01S 3.770040 Chicago Mercantile
3/19/2034 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 03/19/2024 |. 03/19/2034 |....evvvvvvvvinn founns 100,000,000 |..... SIS VAC T O T PO RN . 19,983 |....... (198,181)] .oeeeevvenn |eveenns (198, 181)f..... (2,440,306)]...vvneeeeennnnns foorrernniinineeens o foeeens 1,497,715 .......... BO311 ..........
SIP: 01S 3.785400 Chicago Mercantile
3/25/2039 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 03/25/2024 |. 03/25/2039 |.....evvvnvvvnnn founnns 75,000,000 |..... KIVATAC V) FRI RURTUI PRI RN (650,424)] ..cevvvnnnn feunnnns (650,424)\....... 1,504,110 [ [ v e 1,402,710 | .......... BO311 ..........
SIiP: 01S 3.787160 Chicago Mercantile
4/6/2034 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/04/2024 |. 04/06/2034 |.......evvvvvven feunnns 50,000,000..... SOFR/(3.79) | evvvvvnnivvinnnn oo i [ (254,133)] coevvvvnnnn [eunennn (254,133)|..... (1,161,832)[...cevvvvnnenies feennnieeieiis [ e 750,913 [ .ooeeennns BO311 ..........
SIP: 01S 3.789560 Chicago Mercantile
3/13/2039 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 03/12/2024 |. 03/13/2039 |.....evvvnvvvnn feunnns 37,500,000..... KIVATAC V22 ) FI PRI RPPTRTRR RN (398,416)( .evvunnenn [onnnnns (398,416)|........ (OGN0 740 MR AR RPN RN 700,530 [ .eevunnnns BO311 ..........
SIP: 01S 3.789570 Chicago Mercantile
4/2/2034 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 04/02/2024 |. 04/02/2034 |......evvvvvvven feunnns 50,000,000..... SOFR/(3.79) | evvvveeivvvvnnnn oo i [ (263,907)( cevvnnenns fonnnns (263,907)|..... (1,163,898)[.....ccvvvnnnnnns feernnieiiiinis [ e 750,456 | .......... BO311 ..........
SIP: 01S 3.796000 Chicago Mercantile
2/27/2044 SOF ......... . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 02/26/2024 |. 02/27/2044 |.... A 400,000,000 |..... 3.80/(SOFR) |.. P O (7,355,361)] .evvvvnnnnn feunnn (7,355,361)].........982,443 |...oovvniniinnnnn [ e o 8,700,181 .......... BO311 ..
SIP: 01S 3.799500 Chicago Mercantile
4/6/2034 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/05/2024 |. 04/06/2034 |.......evvvvvven feunnns 75,000,000 |..... RV VAC TR (1) I FOR RPPRUUUR PR RN (L 7AVAK)) U R (442,713)|..... (1,744,223)]. v [ e oo 1,126,369 | .......... BO311 ..........
SIiP: 01S 3.804920 Chicago Mercantile
4/1/2034 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/01/2024 |. 04/01/2034 |.....oevvvvvenn feunnns 50,000,000..... SOFR/(3.80) [vvvenvevrvnnnnns foovemmnnieiiinns oo e (231,328)] .ceevvvnenn funnnnn (231,328)|..... [QIZAL 1)) FR AU IR N 750,342 | .......... BO311 ..........
SIiP: 01S 3.807000 Chicago Mercantile
3/28/2039 SOF ......... . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 03/28/2024 |. 03/28/2039 |.... P 75,000,000 |..... 3.81/(SOFR) |.. LTS | e i e 1,408,122 .|BO311 ..
SIP: 01S 3.807200 Chicago Mercantile
3/21/2040 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 03/21/2024 |. 03/21/2040 |.....ovvvnrvvnnn feunnns 50,000,000..... 3.81/(SOFR) |-vvvenvevernnnns foovreviniiiiiiiis fenns (7,972)....... (366,467)( .evvuneenns fonnnne (366,467)|...... LT 74 1 R U RPRT AR 967,715 [ .oeveennns BO311 ..........
SIiP: 01S 3.816760 Chicago Mercantile
2/15/2034 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/13/2024 |. 02/15/2034 |.....evvvnvvnnn feunnns 50,000,000..... SOFR/(3.82) |.evvvvvnnivvinnnn oo e [ 23,891 |oeeeeii [ 23,891 |....... (519,786)[.....cevvvvneeens Jevnnineeeeiinins [ feis 745,190 | ......n... BO311 ..........
SP: 01S 3.817300 Chicago Mercantile
2/15/2034 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/13/2024 |. 02/15/2034 |.....ovvvevvvnn founnns 50,000,000..... VAR 7)1 FPIR RUURUUI PR RPN 22,827 | eeeeeiin [ 22,827 | (519,822)..cvvveiiiiiinnns [ e e 745,190 | ......n... BO311 ..........
SIP: 01S 3.837100 Chicago Mercantile
3/20/2041 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 03/20/2024 |. 03/20/2041 |...eevvvnnvrinnn founnns 50,000,000..... 3.84/(SOFR) |.eevvvvnnvvvvnnnn fooreevieiiniiees e [ (707, 412)[ cevveneeees o (707,412)f......... 390,676 [.enveeiiinnnnes feevenineneeeiiin [ fes 999,401 .......... BO311 ..........
SIP: 01S 3.837500 Chicago Mercantile
2/12/2041 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/08/2024 |. 02/12/2041 |..oevvvvnnviinn founnns 50,000,000..... 3.84/(SOFR) |.eevvvvnnvvvvnnnn fooreevieiiniiees e [ (697,928)[ .evvenneens fonnnns (697,928)|......... 10N IR 5 I O FORRRURRRR R R, 996,312 | .......... BO311 ..........
SIiP: 01S 3.838900 Chicago Mercantile
3/26/2041 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 03/26/2024 |. 03/26/2041 |....evvvvnrvvnnn founnns 50,000,000..... 3.84/(SOFR) |.eevvvvnnvvvvnnnn fooreevieiiniiees e [ (702,812)[ cevvnneens o (702,812)f......... 389,036 [.nneieiiennnnes Joevnninneeeiiiies [ fes 999,914 | .......... BO311 ..........
SIiP: 01S 3.839640 Chicago Mercantile
4/9/2034 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/09/2024 |. 04/09/2034 |......evvvvvvven founnns 50,000,000..... SOFR/(3.84) |.evvvveevevvinnnn oo i [ (369,287)[ .evvuneens foennnns (369,287)|..... (1,224,955)]...ccvvvnnniiinnn [ v foenenns 751,285 | .......... BO311 ..........
SIP: 01S 3.842740 Chicago Mercantile
2/12/2041 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/08/2024 |. 02/12/2041 |..cevvvvnnnvinnn fennnns 50,000,000..... 3.84/(SOFR) |.eevvvvnnvvvvnnnn fooreevieiiniiees e [ (680,587)] eeeevvnnn |evnnnns (680,587)......... 402,584 oo [ e e 996,312 | .......... BO311 ..........
SIiP: 01S 3.844700 Chicago Mercantile
4/3/2034 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/03/2024 |. 04/03/2034 |......evvvvvvven founnns 50,000,000..... SOFR/(3.84) |.ovvvvveviviinnn [ i [ (384,873)[ cevvnneans o (384,873)|..... [RIYZC TRV ) FOR KRR R PR 750,571 | coveennnns BO311 ..........
SIP: 01S 3.845400 Chicago Mercantile
3/27/2039 SOF ......... . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 03/27/2024 |. 03/27/2039 |.... P 50,000,000..... 3.85/(SOFR) |.. P OO (443,335) ... (443,335)].......... 143,457 |. 935,323 .|BO311 ..
SIP: 01S 3.851000 Chicago Mercantile
3/19/2041 SOF ......... Dl e Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 03/19/2024 |. 03/19/2041 |....evvvnniinnn fovnnns 50,000,000]..... 3.85/(SOFR) |.ovvvveeniirennnn foonniviiiiiinnnnes Jovnnniniiiiinnnn foonees (661,357)] cevvnneeens oo (661,357)f......... 392,800 |....oiiviinninnns Joevenininniiiiins [ e 999,315] .......... BO311 ..........




STATEMENT AS OF MARCH 31, 2025 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

62903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 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/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying 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 B./A.C.V. | Accretion ltem Exposure | Entity (b)
SIIP: 01 3.872000 Fixed Income Security Chicago Mercantile
2/27/2038 SOF ........ [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/27/2024 |. 02/27/2038 |....evvennrvvnnn founnn 100,000,000 [.....3.87/(SOFR) [...evvvvennervinn fornnreeeiiniinns foovvviiiiiiniiins o (675,528)[ .evvnneeene [oereenn (675,528)).0uunee e 737,939 [ [ foevviiieiieveinns o 1,797,258 | ..........|BO311 ..........
SIiP: 01S 3.886500 Chicago Mercantile
3/14/2039 SOF ........ . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 03/14/2024 |. 03/14/2039 |.......cevvvnnrs ouenn 75,000,000 |.....3.89/(SOFR) .. P OO (562,556)] .evvvvnnnn feunnnn (562,556)]...0000.221,628 [oenniiiiiiinins e [ | 1,401,198
SIP: 01S 3.889100 Chicago Mercantile
2/27/2039 SOF ........ [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/27/2039 |...eevvvnnrvvenn founns 125,000,000 |.....3.89/(SOFR) [cevuueevrennnnes foovevmnnineivinns [ e (922,136)] +oevvvvnnnn feunnnns (922,136)].000eun 374,528 [ e [ e 2,331,891 ..........[BO31T ..........
SIiP: 01S 3.899280 Chicago Mercantile
2/27/2039 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/26/2024 |. 02/27/2039 |...eevvvnnrvvnnn founns 250,000,000 |.....3.90/(SOFR) |.evvvenevvrmnnnns foovrrmmnniniiinn e oo (1,762,208 ..evneeeens |oeeen (1,762,208 752,457 |oeeeeicecciiii [ e o 4,663,781 ..........[BO311 ..........
SIIP: 01S 3.900200 Fixed Income Security Chicago Mercantile
4/8/2034 SOF .......... JU 1) Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/08/2024 |. 04/08/2034 |.......evvvvvven founnns 50,000,000 |.....S0FR/(3.90) |oevvuvrevermnnnnes foorevmnnnnrerennns fooeneeiiiinniinnns e (599,231)] .eevvvvnnnn feunnnn (599,231)]..... (1,280, 919)[.eiiiiiiiieees e [ Jevienns 751,141 | ..........[BO311 ..........
SIIP: 01 3.904200 Income Secur ity Chicago Mercantile
3/20/2039 SOF ........ [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 03/18/2024 |. 03/20/2039 |......evvnvvvvnn founnns 75,000,000 |.....3.90/(SOFR) [vvvunvevernnnnnns foorevmnnnnenrennns foonnriiiiininnnns fovenne (521,640)( ..vvnnnens [ooreeen (521,640)].00.000. 222,347 [ [ [ [ 1,402,023 | ..........[BO311 ..........
SIP: 018 3.913130 Chicago Mercantile
4/9/2039 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 04/09/2024 |. 04/09/2039 |......evvvvvvvnn founnns 50,000,000 |.....3.91/(SOFR) |oevvunrevermnnnnns foorevmnnnneerennnn fooeniiiiiiiiinnns e (353,548)] ..eevvvnnnn feunnnn. (353,548)]....000n282,334 [ e [ e 936,512 | ..........|BO311 ..........
SIP: 01S 3.925400 Chicago Mercantile
4/3/2039 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/01/2024 |. 04/03/2039 |......evvnvvvnn founnns 75,000,000 |.....3.93/(SOFR) |vvvunrevermnnnnes foorevmnnnneerennnn foovniiiiiiniiinnns e (473,767)[ ceveneeens [oeeeeen (473,767 221,895 [ feeeecciiinees foevinnienneccinns o 1,403,945 | ..........[BO311 ..........
SIiP: 01S 3.937880 Chicago Mercantile
4/3/2038 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/03/2024 |. 04/03/2038 |.......evvvvvven feunnns 50,000,000 |.....3.94/(SOFR) |oevvunrvvermnnnnns foorevmnnnnnerennnn fooeniiiiiiiinnnns e (188,674)] eeeevven |ovvnnnn (188,674)......... 366,256 |.evvenneviinnnens fooveeniiiiiicinn [ oo 901,958 | ..........[BO311 ..........
SIP: 01S 3.940720 Chicago Mercantile
4/5/2039 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/04/2024 |. 04/05/2039 |......evvnvvvvnn feunnns 50,000,000 |.....3.94/(SOFR) |oevvuneevemmnnnnes foorevmnnnnnerennns fooeniiiiiiiiinnns fovenne (287,372)[ weveneeens [oeeeenn (287,372))00 285,566 |ooeeeeeneeiiiiinn [ v [ 936,146 | ..........[BO311 ..........
SIP: 018 3.951500 Chicago Mercantile
4/3/2039 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/02/2024 |. 04/03/2039 |......evvnvvvenn feunnns 50,000,000 |.....3.95/(SOFR) |evvunvevernnnnnes foovevmnnnnnnrennns foovnniiiiiniiinnns fovenne (273,930)] .eevvvnnnn feunnnn (273,930)]..0000u 149,868 ..o e [ e 935,963 | ..........|BO311 ..........
SIP: 01S 3.955060 Chicago Mercantile
4/5/2039 SOF .......... . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 04/05/2024 |. 04/05/2039 |.... ....100,000,000 .....3.96/(SOFR) |.. P OO (507,542)] .eevvvnnnn [eunnnn. (507,542)]...000 573,833 [onniiiiiiiieies e [ e 1,872,293 [ .ooveenens
SIP: 01S 3.980700 Chicago Mercantile
4/5/2039 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/05/2024 |. 04/05/2039 |.....evvnnvvvenn founns 100,000,000 [.....3.98/(SOFR) [....evvvvunrevvnn founnnneeriinninns foovvviiiiiiniiens o (454,287)] «eevvvvnnnn feunnnn (454,287)].000000n302,855 [oneniiiiiinies e [ e 1,872,293 | ..........[BO311 ..........
SIP: 01S 3.990900 Chicago Mercantile
4/10/2039 SOF ........ [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/08/2024 |. 04/10/2039 |......evvvvvvnn feunnns 50,000,000 |.....3.99/(SOFR) |evvuvrrvermnnnnns foorevmnnnnrnrennnn fooeniiiiiiiniinnns fovenne (211,789) weveneeees oo (211,789))uee 51,454 | [ e e 936,603 | ..........[BO311 ..........
SWP: 01S 4.005350 Chicago Mercantile
4/13/2029 SOF ........ . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 04/11/2024 |. 04/13/2029 |.... ....100,000,000 .....4.01/(SOFR) |.. P A 1,300,363 [.oevenneees o0 1,300,363 |..eut 1,328,665 [oeeeeeeicieies [ [ o 1,004,783
SIP: 01S 4.033020 Chicago Mercantile
4/10/2034 SOF ........ [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/10/2024 |. 04/10/2034 |......evvvvvven feunnns 50,000,000 |.....S0FR/(4.03) |.eevuurvvrrnnnnns foovrrvnnnneeiennn fooneeiiiiiiiinnns oo (1,106,694)(......cceen |ooeen(1,106,694)..... (1,244,884)...cvvenveeinnnns foorriiiiis e o 751,369 | ..........[BO311 ..........
SIP: 01S 4.036500 Chicago Mercantile
4/10/2039 SOF ........ [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/10/2024 . 04/10/2039 |....ovvvnnrvvnnn feunnn 100,000,000 [.....4.04/(SOFR) [....cevvvnnnvrvenn fonnnneeriinnnns foovvvniiiiiniiens o (277,235)] «evevvnnnnn fewnnnen (277,235)].000000.808,979 [ e [ e 1,873,207 | ..........|BO311 ..........
SWP: 01S 4.057500 Chicago Mercantile
4/11/2039 SOF ........ [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 04/11/2024 . 04/11/2039 |...evvvvnnrivnnn founns 100,000,000 [.....4.06/(SOFR) [....eevvvnnvervnn fonnreeriinninns foovvvniiiiieiiens o (209,850)( .evvnnneens [orrnnen (209,850)]...un. . 311,449 | e [ [ 1,873,390 | ..........|BO311 ..........
SIiP: 01S 4.080000 Chicago Mercantile
11/14/2053 SOF ....... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 11/09/2023 |. 11/14/2053 |.....ovvvnvienn founnns 30,000,000 |.....4.08/(SOFR) [.....n.... 99,649 |..eevvniiiiiiinn [ (22,430))...... 1,366,362 [..oeeeeenn [o0enn 1,366,362 [ 732,343 | [ [ e 802,799 | ..........[BO311 ..........
SWP: 01S 4.150700 Chicago Mercantile
4/1/2026 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/01/2024 |. 04/01/2026 |......euvvvvenn fonnns 100,000,000 [.....SOFR/(4.15) [..evvvvvennrenins fornnieiiiiinns foevviiiiiiieieens o (169,096)( ...evveees [oereeen (169,096)]...... (109, 714)].ccvvvnnniiiiinn oo foeveiiiieiiiiiees [ 500,684 | ..........[BO311 ..........
SIP: 01S 4.327890 Chicago Mercantile
10/16/2039 SOF ....... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 10/12/2023 |. 10/16/2039 |...eevvunnrvvnnn founns 100,000,000 |..... SOFR/(4.33) |...eevvvennervinnn fooeereriiiiiinees foeviinnnns 16,950 |..... (5,132,515)] .evvvennn [onn (5,132,515)).....(2,920,230)[. .. oecevvneeveen fveeeeciiiiees foeveinineeecinnn o 1,907,448 | ..........|BO311 ..........
SIP: 01S 4.447200 Chicago Mercantile
4/1/2026 SOF .......... [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 04/12/2024 |. 04/01/2026 |......euvvvvvenn fonnns 100,000,000 |.....4.45/(SOFR) |....eevvvnnvrvvnnn fooeneeriinnninnns fvviniiiiiiiiinns fonennes 457,971 [ eeveeeees oo 57,971 [ T3 s e e [ 500,684 | ..........[BO311 ..........
SWP: USD 3.748040 Chicago Mercantile
2/20/2035 SOF ........ [0 IR Duration .... |Exchange ............ 549300HNAUKVIE2R3U73  |. 02/20/2024 |. 02/20/2035 |......evvnvvvvnn founnns 50,000,000 |.....S0FR/(3.75) |oeuvuurerrrrmnnnns foorervnnnininienns fonnnns 32,897 [euunnnnnnn 72,951 | eeeeeie [ 72,95 1 (1,286,458)[.. s v [ [ 786,552 | ..........[BO311 ..........
SWP: USD 3.770600 Chicago Mercantile
2/23/2034 SOF ........ [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 |. 02/23/2034 |.....evvvnvvenn founnns 50,000,000 |.....S0FR/(3.77) |cevvunrevermnnnnns foorevmnnnneerennnn fooenviiiiininnnns fovenne (216,667)] ...eeevvvnn |ovvnnnn (216,667)[.....(1,174,086)].ccvveneeeinnnnns foorvvniniiniiins [ foeeeinnnn 746,109 | ..........[BO311 ..........
SWP: USD 3.771370 Chicago Mercantile
2/23/2034 SOF ........ . |Duration .... [Exchange .... .. 549300HNAUKVIE2R3U73 . 02/22/2024 |. 02/23/2034 |......ccvvvvens |ovnnnn 50,000,000 |.....SOFR/(3.77) |.. P OO (219,237)] ... 746,109
SWP: USD 3.845500 Chicago Mercantile
2/22/2044 SOF ......... Dl e Duration .... |Exchange ............ 549300HNAUKVAE2R3U73 ). 02/20/2024 |. 02/22/2044 |........evvvven ovnnns 50,000,000.....8.85/(SOFR) |.eevuviivrenunnnns foovvvnnnnnnniinnns foonniiiiiinninnnns Jovennn (774,725)] ceveneeeen oo (774,725)]0 130,136 [ i fovveiiiiniiiinns fonns 1,087,129 | ..........|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)
SIIP: USD 3.872200 Fixed Income Security Chicago Mercantile
2/22/2044 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 |. 02/22/2044 |......evvvvvvven founnnn 50,000,000..... 3.87/(SOFR) [vvveneervvnnnnnns foovevnnniieiiiins [ e (696,628)( ..evvneeen [ounnnne (696,628)f......... 133,439 |oeveeiiiiiiiins foereeriis e e 1,087,129 | .......... BO311 ..........
SWP: USD 3.874200 Chicago Mercantile
2/22/2044 SOF ......... . |Duration .... [Exchange .... .. 549300HN4UKVIE2R3U73 . 02/22/2024 |. 02/22/2044 |.... P 50,000,000..... 3.87/(SOFR) |.. P OO (690,778) ... (690,778)[......... 133,686 |....oevvrrnnnnnes foovennneieiiinnn [ e 1,087,129
SWP: USD 3.912700 Chicago Mercantile
2/20/2038 SOF ......... [0 IR Duration .... |Exchange ............ 549300HNAUKVAE2R3U73  |. 02/20/2024 |. 02/20/2038 |......evvnvvvvnn founnns 50,000,000..... 3.91/(SOFR) [evvvvvnnvvvvnnnn oo e [ (236,688)( ...eunneee [onnnnn (236,688)......... CTL . 77 0 O EPRRUUURR AR R 897,962 [ .......... BO311 ..........
SWP: USD 3.964800 Chicago Mercantile
2/22/2039 SOF ......... [0 I Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/20/2024 |. 02/22/2039 |.....eevvvvvenn fovnnns 50,000,000]..... 3.96/(SOFR) [.oevvvvennirvvnnnn foovnvviinniinnnnes fovnniiniiiiinnnns [ (245,715)] «eevvvvnnnn |ovnnnns (245,715)).cuuen 155,435 |.ovveeiiiiiinnns foovviiiiinn e e 932,297 | .......... BO311 ..........
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 18,099, 159 9,715,428 188,697, 115 [ XXX 188,697,115 (78,983, 144) (320,110) 136,965,068 [ XXX XXX
BNP PARIBAS
CSWAP: GBP/USD BROMFORD FLAGSHIP ROMUWSFPUBMPROBKS5P8
04/22/2040 ............. LIMITED weveeiieeeeee [0 IR Currency..... 3 e ROMUWSFPUBMPROBKSP83  |. 03/25/2025 |. 04/22/2040 |......eeueeveeen feunnns 11,650,500 |...... B.71/6.06 | eeeeeeeeeeeenn [oreeeeeemneees foeeeeeiee e feeeeeeeens 34,688 [...ooeenes foereaenen 34,688 |.......cce.. 944 |.......... 33,745 | e | 226,146 | .......... B023 .....oeennnt
BARCLAYS BANK PLC
CSWAP: USD/AUD NEW TERMINAL FINANCING G5GSEF7VJP5 1 70UK557
03/12/2044 ............. COPTY LTD ovevvveans [0 IR Currency..... 3 GSGSEF7VJP5170UK5573 | 11/15/2018 |. 03/12/2044 |......eevvvvvven fennnns 14,988,560 |...... 4.85/-5.04 |..oovvniiiiiiinns [ [ 15,734 |...... 3,163,748 [..eveneenn [onnnns 3,163,748 |......... 486,460 |......... [R:72R<I°T 0 RO EPPPURR RN 326,338 | .......... B023 ......eennnt
UBS AG, LONDON
CSWAP: USD/EUR BIDCORP FOODSERVICE BFMBT61CT2L 10CEMIKS
03/13/2032 ... EUROPE LIMITED ........ . | Currency..... 0. . BFMBT61CT2L1QCEMIKS0 |. 01/23/2025 |. 05/13/2032 |.... ....520,000]...... 6.07/-4.04 |.. ....15,144 ... ... 35,244 |. ...6,939
ROYAL BANK OF
CANADA
CSWAP: USD/EUR ES7IP3U3RHIGC71XBU1
10/31/2028 ... AMETEK INC .. . | Currency..... 1. .. ESTIP3U3RHIGC71XBU11 |. 10/14/2016 |. 10/31/2028 |.... P PO 8,264,250 |...... 3.32/-1.53|.. ...219,837 | ... ....219,837 |... . (335,254).....
BANK 0 , NA
CSWAP: USD/EUR BATYDEB6GKMZ0031MB2
4/13/2025 .............. IMI GROUP LIMITED .... |D1 ..ceuunnnnns Currency..... T o BATYDEB6GKMZO031MB27  |. 02/19/2015 |. 04/13/2025 |......evvvvvvvnn feunnns 15,944,600 ...... 3.39/-1.39 |vvvieiiiviiinn [ [ 80,694 |......... 820,891 [..eeeneeens [ 821,429 |.......... (8,49)....... ({725 1R-(07)) R IR RN 15,046 | .......... B023 ......eennnt
JP MORGAN CHASE
CSWAP: USD/EUR THBGLXDRUGQFUS7RNES
5/T/2025 ..ccevvnnnnns SONEPAR SA ... [0 IR Currency..... T o 7HBGLXDRUGQFUS7RNES7  |. 04/10/2015 |. 05/07/2025 |.eevveueeveeennn foeeeee 8,504,000 ...... 3.59/-1.53 |oeeeeeeeeeeee foeeeee [ 42,364 |....... (136,682)[ ..evvnneee fonnnes (136,682).......... (7,317)....... (357,804)]...eeeeeeennees feeeemnnneeeeeennn feeeeeeeens 13,538 | covvennnns B023 .....oeennnt
WELLS FARGO BANK,
CSWAP: USD/EUR CRODA INTERNAT | ONAL KB1H1DSPRFMYMCUFXTO
6/27/2026 .............. PLC eeeeeeee e [0 IR Currency..... 9 e KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |.......ceeeveene feuaenes 9,497,900 |...... B.27/-1 43 | o [ 44,855 |.......... 304,660 [....ooeves forreennnn 304,660 |.......... 27,582 |....... (379,954)]. e [ s 52,905 | ..oovvnen B023 .....oeennnt
MORGAN STANLEY
CAPITAL SERVICES,
INC
CSWAP: USD/EUR ALPHA TRAINS FINANCE 17331LVCZKQKX5T7XV5
6/27/2045 .............. SA i [0 IR Currency..... 4 i 17331LVCZKOKX5T7XV54  |. 06/27/2024 |. 06/27/2045 |......evvvvnvens |ovnnnnns 5,362,000 ...... 6.20/-4.67 [cuviiiiiiinnnns |oevnnineeeeeinns [ e 10,328 [.eeeeeeeens o 10,328 |......... 653,288 |....... (223,503)]...cvveneeeennnnn oo e 120,659 [ .......... B023 ......eennnt
BNP PARIBAS
CSWAP: USD/EUR ALPHA TRAINS FINANCE ROMUWSFPUBMPROBKS5P8
6/27/2050 .............. SA e [0 IR Currency..... 3 e ROMUWSFPUBMPROBKSP83  |. 06/27/2024 |. 06/27/2050 |.....evvueeeeen feunnnn 12,547,080 ...... B.14/-4.63 [ceeeeeeeeieiiees oo o s 26,439 | .ooevinin [ 26,439 |...... 1,425,030 |....... (522,996)]-«cvvveeeeeeennnn feeeeeeeiiieeeeen Jees 315,289 | .......... B023 ...coeeennnt
WELLS FARGO BANK,
CSWAP: USD/EUR LINEAGE TREASURY KB1H1DSPRFMYMCUFXTO
8/20/2026 .............. EUROPE BV ......ccvenn [0 IR Currency..... 9 e KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |.......ceeeeevnn feunnnns 8,564,360 ...... 2.30/-0.89 [oeueeeeeeiieeee Jeeeeeeeeeeei o 31,764 |........ 614,787 |.ooeevevnns e 614,787 |.......... 43,800 |....... (326,314)]..eeeeeeenees foeeemeneeeeeenen feeeeeeeens 50,469 | .......... B023 ...coeeennnt
JP MORGAN CHASE
CSWAP: USD/EUR THBGLXDRUGQFUS7RNE!
9/23/20%6 ... WOODWARD INC .......... . | Currency..... 7. .. THGGLXDRUGQFUS7RNE97 | 09/14/2016 |. 09/23/2026 |.... PR 3,823,980 |...... 3.07/-1.12|.. ...153,862 | ... ....153,862 |..........15,706 |....... (151,982)|....
JP MOR
CSWAP: USD/GBP THBGLXDRUGQFUS7RNES
02/27/2045 ............. VIVID HOUSING LTD .... |D1 ............ Currency..... T e 7HBGLXDRUGQFUSTRNES7  |. 11/26/2019 . 02/27/2045 |....eeeeeeeeeenn feunnnnnd 6,946,560 ...... 8.59/-2.54 [ | e 18,036 |...... 1,268,723 |...oeveevnn |oennee 1,268,723 |........ 367,806 |....... (207,094)].. e eeeeeeneeee foeeemmneeeeeennnn foreeeeees 155,042 | .......... B023 .....oeennnt
WELLS FARGO BANK,
CSWAP: USD/GBP CRODA INTERNAT | ONAL KB1H1DSPRFMYMCUFXTO
06/27/2026 ....evunnnees PLC .iieieiniiiiieeennnes Dl eienennns Currency..... 9 e KB1H1DSPREMYMCUFXTO9 |. 06/02/2016 |. 06/27/2026 |......oeeeeeeee fonees 6,129,775(...... 3.30/-2.80 |.uiieeiiiinanees Jernnnneeeeennins foeeeeeens 12,166 |........ 686,500 [...oovvvnnn Jrnnnnns 686,500 [......cc..... (229)).....-- (162,990)]- ..o eeeeemmmnes foorrrrnnnnreeenen fooneaeeens 34,144 .......... B023 .......e...t
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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 ltem Exposure | Entity (b)
WELLS FARGO BANK,
CSWAP: USD/GBP LINEAGE TREASURY KB1H1DSPRFMYMCUFXTO
08/20/2026 ............. EUROPE BV ......cceve [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........cccevevn founnns 16,209,180 |...... 2.30/-1.98 [ceniiiiiiiienns v [ 18,929 |...... 1,196,745 [ .ovveneeecn [ 1,195,745 |.......... 20,485 |....... [T (1C)) R PRI RN 95,519 | «ooeeeeeen B023 ......eennnt
NATWEST MARKETS PLC
CSWAP: USD/GBP THE PORTMAN ESTATE RR3QIV I CIWIPCSBA4S07
09/05/2032 .....ccvnnnen (PRIMARY) LTD ......... [0 IR Currency..... 4 e RR3QIN 1 CWI1PCSBA4S074  |. 02/06/2013 |. 09/05/2082 |...eevveueeeann founnnn 10,325,700 ...... BTT/-4.61 [oeeeeeieieees e o 24,107 |...... 2,181,403 [.oveeneens fonnees 2,181,403 |......... 254,970 |....... (253, 115)]. e foeeeeeeeeeeeeeen fons 140,808 | .......... B023 .....oeennnt
JP MORGAN CHASE
CSWAP: USD/GBP THE PORTMAN ESTATE THBGLXDRUGQFUS7RNE!
09/05/2037 ... (PRIMARY) LTD ... . | Currency..... 7. .. THBGLXDRUGQFUS7RNE97  |. 02/06/2013 |. 09/05/2037 |.....evvvvvvunnn forrnne 16,114,350 ...... 5.13/-5.01 [ceiiiiiiiiienns e [ 38,513 | 3,787,178 | | 3,787,178 |.........595,445 |....... (395,012).... 284,192
WELLS
CSWAP: USD/GBP SENSIENT TECHNOLOGIE! KB1H1DSPRFMYMCUFXTO
11/01/2025 ... CORPORATION ... . | Currency..... 9. .. KB1H1DSPRFMYMCUFXTO9 |. 08/31/2018 |. 11/01/2025 |.eevvvnnivinnn fonnnns 3,026,333 |...... 4.28/-2.76 [ceeneeeviinnnnnns foevvnnneeeevnnnn oo 1170 | 42,430 [ | 42,430 [ (14,358)]. e (89,485 [ e 11613 B023 ...
ROYAL
CANADA
CSWAP: USD/GBP ES7IP3U3RHIGC71XBU1
11/23/2028 ............. AMETEK INC ....evvnnnnns [0 IR Currency..... T o ES7IP3USRHIGC71XBUT1 | 10/14/2016 |. 11/23/2028 |........cevvvven feunnns 14,652,000 |...... 3.35/-2.59 [cooiiiiiiiiniins e [ 21,015 |....... (275,288)[ .evvenneen fonnnns (275,288)|......... 156,596 |....... [ICII0:<)) RN IR RN 140,002 [ ...oennnnt B023 ......eennnt
JP MORGAN CHASE
CSWAP: USD/GBP THBGLXDRUGQFUS7RNES
11/27/2045 ............. VIVID HOUSING LTD .... |D1 ............ Currency..... T e 7HBGLXDRUGQFUS7RNES7  |. 11/26/2019 |. 11/27/2045 |......eeeeveeen feunnnn 19,038,720 ...... BT1/-264 | e o 49,142 |...... 3,625,535 [....cccvvnn |oenne 3,625,535 |...... 1,022,428 |....... (567,590)]-+ e eeeeemeeeee foeeemmnnaeeeeennnn foreeeeens 432,832 .......... B023 ...coeeennnt
SOCIETE GENERALE
CSWAP: USD/GBP THE BRITISH LAND (02RNE8 | BXP4ROTDBPU4
3/26/20% .............. COMPANY PLC ............ [0 IR Currency..... |1 covviiiiiinininnnnns 02RNE8 IBXP4ROTDBPU41  |. 06/24/2013 . 03/26/2026 |.......evvvvvnn founns 102,141,780 ]...... AAT/-3.97 |ovveveneeiiiinnnn oo s 259,546 |..... 17,192,710 | oo o 17,192,710 |....... (147,621)|..... (2,542,651).ccvveneeiciinnnn [ s 507,199 [ .......... B023 ......eennnt
WELLS FARGO BANK,
CSWAP: USD/GBP ANGLIAN WATER SERVICES KB1H1DSPRFMYMCUFXTO
4/21/20% .............. FINANCING P ............ [0 IR Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 |. 04/27/2026 |........coevvven feunnns 12,226,400 ...... 3.37/-2.98 |vveeniiiiiiin [ [ 22,108 |...... 1,318,684 [....ccceens o 1,318,684 |.......... (8,687)....... [Re7< 811 R R RN 63,353 | ...oeen B023 .......ennnt
UBS AG, LONDON | s 5.08/
CSWAP: USD/GBP ARQIVA PP FINANCING BFMBT61CT2L 10CEMIKS [SONIA+237..66
6/29/2029 ... PLC ... D1 . | Currency..... 0. .. BFMBTB1CT2L1QCEMIK50 |. 06/27/2014 . 06/29/2029 |..eeeuevvveennnn foereee 17,556,899 [bps L (7,492)]...... 4,070,185 [..oevveees fonnnes 4,070,185 |... 180,958
BANK 0 B
CSWAP: USD/GBP HEATHROW AIRPORT BATYDEB6GKMZ0031MB2
9/1/2026 .....cevunnnnn. LIMITED wovvveine [0 IR Currency..... T o BATYDEB6GKMZ0031MB27  |. 05/06/2014 |. 09/01/2026 |........evvvvven feunnns 93,434,000 |....... 3.95/-3.77 |evveeniiiiiinnn oo 260,067 |..... 22,880,504 [...ouneenen [nnnn 22,880,504 |......... 119,086 |..... (2,109,288)......ccvvvnnnnees fevrrnnnniriinnnn [ 857,073 [ wevvennnns B023 ......eennnt
BNP PARIBAS
CSWAP: USD/GBP ROMUWSFPUBMPROBKS5P8
9/11/2032 ..o WH SMITH PLC .......... [0 IR Currency..... 3 e ROMUWSFPUBMPROBKSP83  |. 03/11/2025 |. 09/11/2082 |..cevvveeeeaeen fennnns 10,340,000 |....... 5.82/-6.13 [ceeeeeeeeeieees Jeeeeme e [ s [ T 6,279 |.......... (7,716).......... 13,995 |- o [t 141,159 [ ...t B023 .....oeennnt
BNP PARIBAS
CSWAP: USD/GBP ROMUWSFPUBMPROBKS5P8
9/11/2035 .....coeveeen WH SMITH PLC .......... [0 IR Currency..... 3 ROMUWSFPUBMPROBKSP83  |. 03/11/2025 . 09/11/2035 |.....evvvnvvvenn feunnns 15,510,000 |...... 6.05/-6.40 [c.euniriiiinnnnns Joevennneneeiinns [ s 11,816 | eeeeeii [ 11,816 |.......... (9,176).......... 20,993 |.eeeiieiiiiin [ e 250,749 | .......... B023 ......eennnt
SOCIETE GENERALE
CSWAP: USD/GBP CADOGAN ESTATES (02RNES | BXP4ROTDBPU4
9/12/20% .............. LIMITED weveeiieeeeee [0 IR Currency..... | 02RNE8BXP4ROTDBPU41  |. 06/25/2013 |. 09/12/2026 |.....evvueveeen feunnnn 17,733,000 |....... 4.28/-3.75 |eeeeeeeeeenn foeeeee [ 42,464 |...... 3,053,844 | ...covvnnns fennnnn 3,053,844 |........... 8,513 |....... (441,083)]-.eeeeeenneeeee foeeemeneeeeeenenn foreeeeens 106,842 .......... B023 .....oeennnt
CITIBANK, N.A.
CSWAP: USD/GBP THE PORTMAN ESTATE E570DZWZ7FF32TWEFA7
9/5/2027 .....covvunnnn. (PRIMARY) LTD ......... [0 IR Currency..... B ES70DZWZ7FF32TWEFA7E | 12/10/2015 |. 09/05/2027 |.....evvnvvvvvnn foonrns 6,445,550 |...... 3.97/-3.37 |ovveeniiiiinnnns [ e 17,367 |...... 1,079,530 [.eveeeeenns | 1,079,530 |.......... 32,589 |....... (162,990))...vveeeeevvninnes foevvrnnnnneeienns foeeeeeeens 50,268 [ .......... B023 ......eennnt
MUFG SECURITIES
EMEA PLC
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN U7M81AY481YL10R7562
5/21/2025 .............. LTD toivvvvviiiiiinnnnns [0 I Currency ... |5 cooeiiiiiiiiiininnns U7M81AY481YLIOR75625 |. 04/23/2015 |. 05/21/2025 |.......oevvvven ovnnns 20,020,032]...... 3.18/-0.79 |.ueniiiiininnns fooveviinieeiiins foeeens 126,529 |...... 3,927,526 | ..ccevunnnn |onnnnn 3,927,526 |.......... 72,835 |....... (778,157 v foeeeeinnn LIATATA TR B023 ............
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 1,184,413 71,281,015 | XXX 71,281,553 5,262,690 |  (11,901,475) 4,418,059 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 18,099, 159 10,899,841 259,978,130 | XXX 259,978,668 (73,720,454)  (11,901,475) (320,110) 141,383,127 | XXX XXX
SIP: 0IS 3.732100 Fixed Income Security Interest Chicago Mercantile
3/17/2028 SOF .o [ eeveieieieieieieee D1 e Rate........... Exchange ............ 549300HNAUKVIE2R3U73 . 03/13/2025 |. 03/17/2028 |..vvvvrevevias fonee 122,000,000 |-....3.73/(SOFR) [.vvveveverenns fooreeieieieeees v (30,045)]- v | eeeeneiens o 250,593 [..vevvveeeerenes [ oo feeeeeeeeees [ 1,080,261 | vevenes BO3T vveeeee.
SIIP: 018 3.733300 Fixed Income Security Interest Chicago Mercantile
3/17/2029 SOF ....evvve | oeeeeiiiiiiieeeeeeiiinnnes [0 IO Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/13/2025 |. 03/17/2029 |.....evvvvvvvenn fonnns 122,000,000]..... 3.73/(SOFR) [.ovvvvvnnvinrnnnn foonniiiiinniininns Jovennnnns (29,984). cevvveneiininnnn fevieennne [ 386,814 [....oovvvvnnenies i Lo e o 1,214,556 | .......... BO31 ..evvnnnnns
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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 ltem Exposure | Entity (b)
SIIP: 01 3.785830 Fixed Income Security Interest Chicago Mercantile
3/26/2029 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/24/2025 |. 03/26/2029 |......evvnvvvenn founnns 20,000,000..... KIATAC V3D N ERR PRI PR (1,870)]ccevveneeeeinnnn v [ 102,909 [oenniveiiiinnnes Jovrnnnnnieveneees [ e e 199,726 | .......... [0} IR
SWP: 01S 3.786370 Interest Chicago Mercantile
3/4/2030 SOF .......... . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73  |. 02/28/2025 |. 03/04/2030 |.... P 67,500,000 |..... 3.79/(SOFR) |.. ....399,440 |... 749,278
SIP: 01S 3.790030 Interest Chicago Mercantile
3/26/2028 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/24/2025 |. 03/26/2028 |.......eevvveen feunnns 20,000,000..... KIATAC ) N ERR PRI TP (1,856)[.ceeevvveieees | eeeeennin feaeies 74,935 |.eovvnieieiiinnn oo e [ e 172,888 | .......... -0} IR
SIP: 01S 3.893100 Interest Chicago Mercantile
3/4/2027 SOF .......... [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/28/2025 |. 03/04/2027 |.....evvvnvvvnn founnns 67,500,000 |..... 3.89/(SOFR) |.evvvvenervirnnn fooneevieiniinnes Jovvnennns (22,832)].ccvvvnneeeiinnnn fevnieeee [ REEETRC7(U N R A RPN AN R 468,387 | .......... [0} IR
SIIP: 018 4.0023 Fixed Income Security Interest Chicago Mercantile
1/17/2026 SOF ......... . JU 1) Rate........... Exchange ............ 549300HNAUKVIE2R3U73 | 01/12/2024 [.01/17/2026 |.....evvnnrvvenn fonnns 150,000,000 |..... 4.00/(SOFR) |...0vnenea 10,523 [ovvvvvvnininnnnins foeeeens (146,851) e 4161 [ [ (91, 021)) s e [ [RIY2:70) R R 670,820
SIIP: 01 4.436200 Fixed Income Security Interest Chicago Mercantile
3/8/2026 SOF .....ccev |aoeeeeemininiieeiiiiiinnnns [0 I Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/06/2024 |. 03/08/2026 |........ceeeveen fovnns 100,000,000]..... 4.44/(SOFR) [.ovvvvvnnnvinvinnn foonniiiiinninninns fovennnnns (10,997)]. v | eeeeeiies o 392,754 |.ooivveeiiiiinn Lo v [ e 483,990 .......... BO31 ...eevnnnnns
1179999999. Subtotal - Swaps - Replication - Interest Rate 10,523 (272,871) 4,161] XXX 1,705,494 (1,287)) 5,009,906 [ XXX XXX
ICE: (CDX.NA.1G.37.V1)|Fixed Income Security Interest Intercontinental
. |Rate... . [Exchange .... 549300HNAUKVIE2R3U73  |. 01/19/2022 |. 12/20/2026 |.... R R 100,000,000 |..............1.00 |...... 2,087,889 ...250,000 |.........721,384 | ....cocoeit e 1,225,400 |... .. 100,000,000
Interest Intercontinental
[0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 05/19/2022 |. 06/20/2027 |....evvvnnvvvenn founns 100,000,000 ..............1.00 |......... 885,236 |..uuunnieiiinninns [oreiiins 250,000 |......... 376,739 [.eveeneeees [ 1,478,700 |oeevvvnniiiiiinnn oo e (41,860)[......ccvvnnnnnnne ... 100,000,000 | .......... BOS3 ......eennns
Interest Intercontinental
[0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 10/20/2023 |. 12/20/2028 |......eevnvvvenn founnns 25,000,000]......000v.... 1,00 oo AR 1 2 FU RN 62,500 |......... 153,585 | .ovvvvnns [ 483,550 |..vveneeeiiiii [ fes [QICPVAD) F R 25,000,000 | .......... BOS3 ......eennnt
Fixed Income Security Interest Intercontinental
. JU 1) Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/28/2025 |. 06/20/2030 |.....evvnnvvvenn founnn 104,000,000 [.....oeeeeen 100 foiiiiinineenns fovee 1,931,971 |.......... 92,278 |...... 1,927,427 [ eveeeeenn [ 1,874,392 [ i o (3,936))cvvnnieiinnnnnns ... 104,000,000
Fixed Income Security Interest Intercontinental
........................... Di ............ |Rate........... [Exchange ............ 549300HNAUKV1E2R3U73 |. 03/27/2025 |. 06/20/2035 |................ |...... 54,000,000 ceieeeneieinnens foonn...69,800 )............ 18,000 |..........69,706 | ..o oot (20,574)) e o e (98)] e f22..54,000,000 ) L.l [BOSS L
1189999999. Subtotal - Swaps - Replication - Credit Default 3,186,493 2,001,771 672,778 3,248,841 XXX 5,041,468 (159, 443) 383,000,000 | XXX XXX
1229999999. Subtotal - Swaps - Replication 3,197,016 2,001,771 399,907 3,263,002 | XXX 6,746,962 (160,730) 388,009,906 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 18,109,682 9,461,890 [ 188,701,276 | XXX 190,993,761 (78,983, 144) (321,397) 142,092,814 XXX XXX
1369999999. Total Swaps - Credit Default 3,186,493 2,001,771 672,778 3,248,841 XXX 5,041,468 (159, 443) 383,000,000 | XXX XXX
1379999999. Total Swaps - Foreign Exchange 19,267,763 | 337,180,262 | XXX 557,450,039 9,454,764 | (167,342,121) 84,351,902 | XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 21,296,175 2,001,771 29,402,431 529,130,379 [ XXX 753,485, 268 (69,528,380)[ (167,342, 121) (480,840) 609,444,716 | XXX XXX
CANADIAN IMPERIAL
AUD/USD ..o Foreign Equities ..... BA .t Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 01/29/2025 |. 04/28/2025 |........ccevvven feunnns 29,599,128 |....cuuennn (UGN AP KRR RN R 2,550 | eeeriieees oo 2,550 |.ceuunnnns [(CH200)) . LT (CIe N R AP RN 40,990 | .......... [0} IR
GOLDMAN SACHS
INTERNAT | ONAL
W22LROWP2 | HZNBBBK52
CAD/USD ...vvvvvinannns Foreign Equities ..... BA .t Currency..... 8 i W22LROWP2HZNBBBKS528 | 02/20/2025 |. 04/23/2025 |....evvnvvvvvnnn foerrnnnnns 308,661]........... (U727 FO RN R R, 4,862 | cevnnen feeeiiins 4,862 |..cccennnnn (K2 5,204 |oeeveieiiiiiins [ e 37 [ e [0} IR
WELLS FARGO BANK,
KB1H1DSPRFMYMCUFXTO
EUR/USD ..o Foreign Equities ..... BA .t Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 03/28/2025 |. 05/14/2025 |.......uvvvvvvnn fonnnnns 7,551,495 ). 17 [ e [ 17,013 [t o 17,013 |......... (17,489).......... 34,502 |.cevvnieieiiiinn oo | 13,109 | ..eeeneees [0} IR
WELLS FARGO BANK,
KB1H1DSPRFMYMCUFXTO
EUR/USD ..ot Foreign Equities ..... BA .t Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 01/29/2025 |. 04/29/2025 |........covvvven founnns 14,148,151 [......oovnennnns P/l PO ERRRUR RN RN (475,565)] «oevvvvnnnn feunnnns (475,565)|........ (19,670)f....... [1R:14)) R (R R, 19,940 | .......... -0} IR
CREDIT AGRICOLE CIB
1VUV7VQFKU0QSJ21A20
EUR/USD ..o Foreign Investments . |D22 ........... Currency..... - R 1VUV7VQFKUOQSJ21A208 | 01/29/2025 |. 05/14/2025 |..eeeeevveeennnn foeeee 48,962,805.....cccvvunnnns J= |eeeeeeeeeemeees foeeeemeeeeeeeen [ e (1,642,426)| ...covnnnns fennnn (1,642,426)....... (108, 186)|..... (1,534,289)]. e [ s 84,99 | .......... (0] I
CREDIT AGRICOLE CIB
1VUV7VQFKU0QSJ21A20
EUR/USD ... Foreign Investments . |D22 .... . | Currency..... 8 ... .. 1VUV7VQFKUOQSJ21A208  |. 01/29/2025 |. 05/14/2025 |.... I T 6,852,478 P PP (229,862)] ... (229,862).........(15,141)[....... (214,721)....
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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 ltem Exposure | Entity (b)
CREDIT AGRICOLE CIB
1VUV7VQFKU0QSJ21A20
EUR/USD ..o Foreign Equities ..... BA et Currency..... - R 1VUV7VQFKUOQSJ21A208 | 01/29/2025 |. 05/14/2025 |..eeeevveeennnn foeeee 40,478,092 |....cceennnnnnns J= e feeeeemeeeeeeeen [ e (1,357, 811)f.eeeneeecs |nnee (1,357,811)......... (89,439)|...... (1,268,373)]- . eeeeeeeneees foeeemnneeeeeeennn feeeeeeeens 70,270 [ wevvennnns (0] I
CREDIT AGRICOLE CIB
1VUV7VQFKU0QSJ21A20
EUR/USD ... Foreign Equities ..... . | Currency..... 8 ... .. IVUV7VQFKUOQSJ21A208 | 01/29/2025 |. 05/14/2025 |.... P 36,838,332 P O (1,285, 718)[ ceveneeees [ (1,235,718)f.........(81,3%)..... (1,154,322).....
SOCIET!
(02RNES | BXP4ROTDBPU4
EUR/USD ..o Foreign Investments . |D22 ........... Currency..... | 02RNE8IBXP4ROTDBPU41 | 01/31/2025 |. 04/25/2025 |...eeeeevevennn foeeeeeenne 171,445t J= Jeeeeeeeeeemnees feeeemmeeeeeeee e s LTA R (SRR 5,71 [ 202 |oeeeinnnes 5,508 [..eeeeeeeneeeee Jeemrneeeeeene foeeeeeis 24| ..o (0] I
SOCIETE GENERALE
(02RNE8 | BXP4ROTDBPU4
EUR/USD ..ot Foreign Equities ..... BA .t Currency..... T o 02RNE8 IBXP4ROTDBPU41 | 01/31/2025 |. 05/14/2025 |....evvvvvvvnnn feunnnnnd 6,698,941 .......couunnnns P4 PO PR RPN RN 222,773 | eeeeevin [ 222,773 |ovvvennnns 14,807 |......... 207,966 [..ooeevvinieeees Jerneeeiciiii foeriiinnnn 1,620 ... -0} IR
WELLS FARGO BANK,
KB1H1DSPRFMYMCUFXTO
EUR/USD ..o Foreign Equities ..... BA .t Currency..... 9 KB1H1DSPRFMYMCUFXTO9  |. 10/22/2024 |. 04/25/2025 |.......evvvvvnn fennnnnd 6,266,540 [......ccevnnnnns P4l PO ERRRR (R R, A5, 747 | e [ 45,747 | 27,745 |....... [ (1723 R KPR RN 8,200 [ .evvunnnns [0} IR
CANADIAN IMPERIAL
EUR/USD ..o Foreign Equities ..... BA .t Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 11/20/2024 |. 04/25/2025 |........ovvvvvn founnnnnnns 824,073 P4 (O RPN RPN RN (15,574)] cevvvvne [ (15,574)..cnv..e 3,515 [cuennnns (RT3 (0:5) NI RPN RN 1,078 s [0} IR
CANADIAN IMPERIAL
EUR/USD ..ot Foreign Investments . |D22 ........... Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 12/13/2024 |. 04/25/2025 |........cevvvven founnns 15,536,979 |..evvneieinnnnn P/l PO ERRRUR RN RN (369,305)] .evvvvnnnn feunnnns (369,305).......... 65,793 |....... [(CISTARE1STe)) R KRR RN 20,331 .ooeeeen -0} IR
CANADIAN IMPERIAL
EUR/USD ..o Foreign Equities ..... BA .t Currency..... BANK OF COMMERCE .. 2I1GI19DL770XOHC3ZE78 |. 12/13/2024 |. 04/25/2025 |.......cevvvvvnn fennnnns 1,912,654 |...cccvnnnnnnns P/ PO RPN RPN RN (45,463)] .eevvvnnnnn fennnns (45,463))........... 8,099 [......... (80,935)[.nevevvnineens Jvrnnineeeiiinnes [ 2,503 | .ooeenenn [0} IR

JELLS FARGO BANK,
KB THIDSPREMYIICLEXTO
EUR/USD. oo Foreign Equities ..... TR CUTTENGY e |9 werreerereerrre KBAHIDSPRRIINCUEXTOD |, 12/06/2024 |, 04/25/2025 |..eorovvvveces | 2,116,311 [ooovvvve 2% STTRTTIINS FESTOTN OSSN U (36,922)) oo e (36,922) ... 9,04 |......... (88,990). ..o oo reneeeennnn 2,769 | oo BO3T o
VELLS FARGO BANK,

KB THIDSPREMYIICLEXTO

ER/USD oo Foreign Investments . (D22 ........... Currency..... 9 KB1H1DSPRFMYMCUFXTO9 [ 12/30/2024 |. 04/25/2025 |.......eeeveeen |onne 10,515,876 |..ccennnnnenen L O PP T 379,010 [ | 379,010 |......... (43,729)......... LK T U A F 13,761 oo BO31 ............
SOCIETE GENERALE
O2RNE8 IBXPAROTD8PU4

ER/USD ..o Foreign Investments . D22 ........... Currency..... 1o O02RNES IBXPAROTD8PU41  [. 01/02/2025 |. 04/25/2025 |.......eeeeeennn |-enne 20,628,313 |....cceennnns I e e e | (953,692)] .veveeeennn fernnns (953,692)f......... (23,892)|....... (929,800)]-cceeeiiieeeeeen e oo 26,993 ...oeeenn BO31 ............

WELLS FARGO BANK,

KB1H1DSPRFMYNCUFXTO
..................... KBIH1DSPRMYMCUFXTO9 . 10/22/2024 |. 04/25/2025 |...vevevevveues |overes 34,691,178 [ /= [ oo o [ 0.257,069 | o [ 257,069 ... 153,619 [o.. (1,423,143 [ o 45,305 | [BO3T
GOLDMAN SACHS
INTERNAT | ONAL
1122LRONP2 I HZNBBEKS52
GBP/USD ..o Foreign Equities ..... BA v Currency..... - 1122LRONP2IHZNBB6K528 . 03/28/2025 |. 05/14/2025 |.....vevevevers |ovee. 6,096,678 .......c0cvvn /N USSR IUUSRIUIRRIUU NUSURRRRUITERN UV 15,204 | v o 15,244 oo 330 |orerenne 14,998 |- oo o 10,584 | oo BO31 ..o
BANK OF AWERICA, NA
BATYDEBBGKNZ0031MB2
GBP/USD .o Foreign Equities ..... BA evererenne Currency..... T e BATYDEBBGKMZOO3TNB27 . 01/29/2025 |. 05/14/2025 |...vevevvvaves |ovnnae 42,844,729 o I~ | foereeneienees foevenneiies [ (1,590,823 .o oo (1,590,823)|........... 11,423 ... (1,602,246)f. oo oo e 74,378 | e BO3T eovreene
CANADIAN INPERIAL
GBP/USD .o Foreign Equities ..... BA evererenne Currency..... BANK OF COMMERCE .. 21GI19DL770X0HC3ZE78 . 11/21/2024 |. 04/25/2025 |vevevvvvens |ovnee 1,081,832 v I~ | foereereenees feoereiiees e, (26,465)[vvevenen |oeinnen [CCR1) — (682)|......... (32,938)) ovevevereeens [ oo 1,416 | e BO3T eovreene
SOCIETE GENERALE
02RNES | BXP4ROTDBPU4
GBP/USD ..o Foreign Equities ..... BA v Currency..... 1 e 02RNESIBXPAROTOBPUAT . 12/06/2024 |. 04/25/2025 |...evevevvcers |ovee. 4,687,606 [.......covve /2 USSR ISUIUIUIRUUU RUSURRURURRROR RUTRN (65,234).vovevens |orraen. (65,234)......... (2,416)|....... (141,229)..cvcveeeees foreeeeeeees oo 6,134 | covereen BO31 ..o
CANADIAN INPERIAL
GBP/USD ..o Foreign Equities ..... BA v Currency..... BANK OF COMMERCE .. 21GI19DL770X0HC3ZE78 . 10/15/2024 |. 04/25/2025 |...veveveveveves |ovece 11,353,878 [...cvcvvenee /2 USSR ISUIUIUIRUUU RUSURRURURRROR RUTRN 134,804 [ vvovevens [ 134,798 |.......... (2,640)|....... (333,346 oo o 14,857 | vooveee BO31 ..o
WELLS FARGO BANK,
N.A.

T-FRID 3.875 2/43 @  [Fixed Income Security KB 1H1DSPRFMYNCUFXTO
102.241333 v e Dl v Duration..... [ KB1H1DSPRFMYMCUFXTO9 |. 04/04/2023 |. 04/07/2026 |...vevevevvves |ovene 75,000,000............... P20 RSO AUUUTRTUUURIU NUUIUUUUUOR RO (7,837,91)] e | (7,837, 941)]...... 2,142,908 [..vvovcviiees oo e o 378,579 .oooenene BO31T ..........

EUR/USD ..ovvneeeieanns Foreign Equities ..... BA .ot Currency.....

©
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STATEMENT AS OF MARCH 31, 2025 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 ltem Exposure | Entity (b)
WELLS FARGO BANK,
T-FRID 3.875 2/43 Fixed Income Security KB 1H1DSPREMYNCUFXTO
@100.303304 ...ievvvnnns | e [0 I Duration..... 9 i KB1H1DSPREMYMCUFXTO9 |. 04/18/2023 |. 04/16/2026 |..........cccevn [ovnns 150,000,000]............... JO | Lo e ... (12,886,466)........... ... (12,886,469)|...... 4,303,489 |...ovnniiiiinnns foovniiiiinnn e | 766,260 | .......... BO311 ..........
1439999999. Subtotal - Forwards - Hedging Other (27,684,484) XXX (27,684,493) 6,329,733 (9,482,248) 1,690,633 | XXX XXX
1479999999. Subtotal - Forwards (27,684,484) XXX (27,684,493) 6,329,733 (9,482,248) 1,690,633 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 18,102,683 | 265,899,247 | XXX 486,759,638 4,192,074 | (155,440,646) 80,051,683 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 271,467,113 85,028,234 10,976,829 | 505,461,398 | XXX 505,461,925 [ (137,231,538)  (21,383,723) (340,570) 143,073,760 [ XXX XXX
1719999999. Subtotal - Replication 3,197,016 2,001,771 399,907 3,263,002 | XXX 6,746,962 (160,730) 388,009,906 | XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 274,664,129 87,030,005 29,479,419 | 774,613,647 | XXX 998,968,525 [ (133,039,464) (176,824,369) (501,300) 611,135,349 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Financial or Economic Impact of the Hedge at the End of the Reporting Period
0023 .... Convert Foreign Bonds to Fixed USD
0024 . . | Hedge FX Exposure on Equity Investment
0031 . .| Convert Assets to Fixed/Float ..............
0053 . . | Hedge Bond Portfolio Against Rise in Interest Rates

0062 .
0311 ...

. |Fixed Income Annuity Hedge Program .....
. [Duration Management Hedges
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STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

Futures Contracts Open as of the Current Statement Date

SCHEDULE DB - PART B - SECTION 1

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 Item Hedges Year Exposure (b) Point
Jun-25 CME E-MINI S&P
ESW5 .oooveies [, 2 | 11,716,635 500 .......ovvvvvvennnns Reserve Liability ... |Exhibit 7 .. |Equity/Index |.06/20/2025 .[CVE ............cee.. ES7IP3U3RHIGC71XBU11  |.03/14/2025 .|...5,579.3500 |...5,653.7813 |............. 63,525 [.....evnnnnee 63,525 [..evveriiiiniiinn fooveiiiiiiiiis e e 155,190 |........ 155,190 |........... 690,792 BO62 .....ccooee | e 50
Jun-25 CME E-MINI
RTYMS ........ 25 2,516,000 [RUSS 2000 IND FUT ... |Reserve Liability ... |Exhibit 7 .. |Equity/Index [.06/20/2025 . ES7IP3U3RHIGC71XBU11  .03/14/2025 .]...2,012.8000 |...2,027.3125 |.... (12,500) |..oeeeeeeees (12,500). e Joveiiiiiiiiiiiins oo o, 17,875 |.......... 17,875 . 148,339 [B062
1539999999. Subtotal - Long Futures - Hedging Other 51,025 173,065 173,065 839,130
1579999999. Subtotal - Long Futures 51,025 173,065 173,065 839,130
1649999999. Subtotal - Short Futures
1679999999. Subtotal - SSAP No. 108 Adjustments
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108
1709999999. Subtotal - Hedging Other 51,025 51,025 173,065 173,065 839,130
1719999999. Subtotal - Replication
1729999999. Subtotal - Income Generation
1739999999. Subtotal - Other
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives
1759999999 - Totals 51,025 51,025 173,065 173,065 839,130
Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

Royal Bank of Scotland
Bank of America Merill Iynch .
Royal Bank of Canada

.... (45,675))....

Total Net Cash Deposits

(45,675)

96,700

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

.... |Duration Management Hedges ...
. |Equity Linked Benefits




803

STATEMENT AS OF MARCH 31, 2025 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 (Y orN) (Y orN) 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 63,525 (12,500). 63,525 63,525 (12,500) 63,525 839, 130 839,130
BARCLAYS BANK PLC ... (G5GSEF7VJP5I70UKS573 . |..........Y. Y . 53,450,000 |.... .. 32,492,966 . (1,208,973)].... .. 54,571,565 . .. 1,115,366 |[... 7,711,122
BANK OF AMERICA, NA BATYDEB6GKMZ0031MB27 . |. Y. . 68,767,600 |. 60,104,449 |.. . (4,847,488)). 74,328,950 (3,764,280)|. 1,797,070 .6,936,012 |.. .
BANK OF MONTREAL . NQQBHPCNCCUBTUTQYE16 . Y. ..760,000 |. - .(1,001,868)). . 1,407,113 . (26,466)|. 620,647 1,342,494 |.. . 1,177,918
BNP PARIBAS ROMUWSFPUBMPROBKSP8S . |.......... Y. . 99,233,000 |.... .3,699,932 |... . 101,895,239 ... (311,585)].... .2,350,654 |... 1,461,170 . 1,461,170
CANADIAN IMPERIAL BANK OF COMMERCE ... 21GI19DL770X0HC3ZETS . |.......... Y. - ....(456,807)|.... ....684,718 (456,807)].... .1,003,283 . 1,006,888
CITIBANK, N.A. ......... E570DZWZ7FF32TWEFATE . |. Y. . 82,820,000 |[. 45,965,308 |.. . (2,259,982)). 83,403,387 (1,900,478)|. .7,857,431 |.. .
CREDIT AGRICOLE CIB .. 1VUV7VQFKUOQSJ21A208 . |. Y. . . 1,751,882 |.. (11,149,546) . ..8,340,208 .(6,915,251)). 4,618,801 |..
CREDIT SUISSE INTERNATIONAL . E58DKGMJYYYJLN8C3868 . |. Y. F PR IR .. F PR EE P PPRPPRPRY F PP AT ..
GOLDMAN SACHS INTERNATIONAL . W22LROWP2HZNBBBKS528 . Y. .. 7,430,000 |[. ..7,257,305 |.. N ..7,419,988 o) . 155,932 |..
JP MORGAN CHASE .............. 7HBGLXDRUGQFUS7RNES7 . Y. . 98,625,321 |. 63,386,386 |.. . (7,640,503)). . 107,282,928 .(4,734,013)). ,213,733 |..
MIZUHO CAPITAL MARKETS LLC .. RBOPEZSDGCO3JSBCEU02 . Y. . 12,820,000 |. ..9,518,447 |.. . (2,432,177)). 12,103,926 (2,201,074)). .3,046,474 |..
MORGAN STANLEY AND CO. INTERNATIONAL PLC . . 4PQUHN3JPFGFNF3BB653 . |. Y. . 59,510,000 |[. 60,374,287 |.eeeeeeeeeeeeeeee e A 60,374,287 o e 864,287 [ ..
MORGAN STANLEY CAPITAL SERVICES, INC . . |7331LVCZKQKXST7XVS4 . |. Y. .. 9,060,000 |[. ..3,005,086 |.. .(751,657)|. ..9,852,444 .2,356,717 |..
MUFG SECURITIES EMEA PLC .. 353800V2V8PUYITK3EDE . Y. . 10,452,000 |[. ..5,248,046 |.. . (1,136,578)). 10,408,780 .1,562,492 |..
NATWEST MARKETS PLC ........ RR3QI 1 CIW 1PCSBA4S074 . Y. . 18,400,000 |. 17,375,119 | N 18,495,055 | .ovvvveiiiiiiiinieeciiins . . 726,387 |..
NOMURA GLOBAL FINANCIAL PRODUCTS INC . 02V05H2G7GRS05BHJI1 .. Y. . 27,420,000 |. 27,786,480 |.. . (1,606,497)). 29,034,332 (736,609)|. .1,160,592 |..
ROYAL BANK OF CANADA .... ES7IP3U3RHIGC71XBU11 . Y. . 38,330,000 |[. 36,602,237 |.. .(607,667)|. 41,155,127 (1,405,260)). .5,645,755 |..
SOCIETE GENERALE ... 02RNE8 |BXP4ROTDBPU4 . Y. .99,590,000 |[. 78,231,407 |.. 1,597,237)|. . 113,59, 109 (13,442,244)). 11,053,701 |..
TORONTO DOMINION BANK PT30B789TSUIDF371261 . |. L e R N .. L (2,071,388)eveeeiiiiiiiinieiiiiinns e (2,786,693)). . 922,168 |..
UBS AG, LONDON ......... BFM8T61CT2L1QCEMIKS0 . |. Y. . 12,244,000 |. ..8,336,163 |.. . (2,669, 154)). 14,471,059 ... (610,996)|. .4,557,668 |..
WELLS FARGO BANK, N.A. .... KB 1H1DSPRFMYMCUFXT09 . LY. . 91,060,000 |.... . 103,736, 169 .. (32,061,319)].... . 120,822,278 .. (27,293,149)].... .. 12,620,605
0299999999. Total NAIC 1 Designation 789,971,921 666, 162,371 (83,498,841) 4,564,219 869,647,494 (66,714, 193) 86,042,539 6,956,302
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 197,706,476 254,517,574 (62,567, 456) 258,715,175 (62,679,952) 525,092,810 519,336,452
0999999999 - Gross Totals 987,678,397 920,743,470 (146,078,798) 4,627,744 1,128,426, 194 (129,406, 645) 20,222, 158 611,974,480 527,131,884
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 920,743,470 (146,078,798)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2025 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 CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Canadadian Imperial Bank of COMMEICE ....ieeeuieeunseeeeeeiieiieeeiee e e e e e e eeaeeeanaas 21GI19DL770XO0HC3ZET8 .. | CaSN..euuerneeneeneeteeie e e e eetee e e e e e aneens Cash Collateral ...eeueeeeieniiii e eee et et e e eeeaeeaeeeeaeeneeanesnesneens [eeneereeeeneeneenaeanes 530,000 [oeuenereeeeeeieeeeieeeeeiees e 530,000 |...

Toronto Dominion .... ... PT30B789TSUIDF371261 .. Cash Collateral ... .3,090,000 |... ....3,090,000

BOFA Security Inc .. . 549300HN4UKV1E2R3U73 .. | Cash Cash Col lateral . 85,467,543 .. 85,467,543

Royal Bank Of Canada WFC Branch . 549300LCO2FLSSVFFRG4 .. | Cash Cash Collateral 7,137,567 7,137,567

(021 I . 549300EX04Q20BFQTQ27 .. | Cash... . Cash Col lateral 839,582 839,582 |... .

Wells Fargo Bank . KB1H1DSPRFMYMCUFXT09 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 329,791 .1,169,900 610,709 |....02/15/2051

Wells Fargo Bank .... KB1H1DSPRFMYMCUFXT09 .. | Treasury. .. [912803-FV-0 TREASURY NOTE ... 413,429 |... .1,466,600 |... ... 765,591 |....02/15/2051 ...|.

Wells Fargo Bank .... KB1H1DSPRFMYMCUFXT09 .. | Treasury. . [912803-FV-0 TREASURY NOTE .. 346,845 |... .1,230,400 |... ... 642,290 |....02/15/2051 ...|.

Wells Fargo Bank . KB1H1DSPRFMYMCUFXT09 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 813,215 .2,884,800 .1,505,917 |....02/15/2051 ..

Wells Fargo Bank . KB1H1DSPRFMYMCUFXT09 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 300,614 .1,066,400 556,679 |....02/15/2051 ..

Wells Fargo Bank .... KB1H1DSPREMYMCUFXT09 .. | Treasury. .. [912803-FV-0 TREASURY NOTE ... 315,076 |... 1,117,700 |... ... 583,460 |....02/15/2051 ...|.

Wells Fargo Bank .... KB1H1DSPRFMYMCUFXT09 .. | Treasury. . [912803-FV-0 TREASURY NOTE .. 287,055 |... .1,018,300 |... .. 531,570 |....02/15/2051 ...|.

Wells Fargo Bank . KB1H1DSPRFMYMCUFXT09 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 436,770 . 1,549,400 808,814 |....02/15/2051 ..

Wells Fargo Bank . KB1H1DSPRFMYMCUFXT09 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 231,409 820,900 428,525 |....02/15/2061 ..

Wells Fargo Bank .... KB1H1DSPRFMYMCUFXT09 .. | Treasury. .. [912803-FV-0 ... | TREASURY NOTE ... 280,064 |... ... 993,500 |... ... 518,625 |....02/15/2051 ...|.

Wells Fargo Bank .... KB1H1DSPRFMYMCUFXT09 .. | Treasury. .. |912803-FV-0 ........ TREASURY NOTE ... 613,576 |... .2,176,600 |... .1,136,224 |....02/15/2051 ...|.

Wells Fargo Bank .... KB1H1DSPREMYMCUFXTO9 .. | Treasury. . |912803-FV-0 ........ TREASURY NOTE ... 124,5%8 |... ... 442,000 |... ... 230,731 |....02/15/2051 ...|.

0199999999 - Total 101,557,134 15,936,500 105,383,827 XXX

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIrP 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 .. . GBGSEF7VJP5170UK5573 .. Cash Col lateral ... . 53,450,000 |...

Bank of Montreal .
BNP Par ibas
Citibank ...
Goldman Sachs International
JP Morgan Chase .........c.eee
Mitsubishi UFJ Securities (USA), Inc. ..
Morgan Stanley And Co. International PLC ..
Morgan Stanley Capital Services, Inc. ......
MIZUHO CORPORATE BANK LTD ...
Nomura Bank
Royal Bank of Canada
Royal Bank of Scotland ..
Société Générale .
UBS AG, London .
VWells Fargo ..
BOFA Security Inc ..
Royal Bank Of Canada WFC Branch ..
Citibank ...
Citibank ...
VWells Fargo Bank ....
Wells Fargo Bank ....
Vel ls Fargo Bank ....
Vel ls Fargo Bank ....

NQQBHPCNCCUBTUTQYE16 ..
. ROMUNSFPUBMPROBKSP83 ..
E570DZWZ7FF32THEFATE .
W22LROWP2 | HZNBB6KS528 ..
. THBGLXDRUGQFUS7RNEST ..
. 353800V2V8PUYQTK3EDG ..
4PQUHN3JPFGFNF3BB653 ..
... |7331LVCZKQKXST7XV54 ..
... RBOPEZSDGCO3JSGCEU02 ..

. 0ZV05H2G7GRS05BHUO1 ...
ES7IP3U3RHIGCT1XBU11 ..
RR3QM I CIIWIPCSBA4S074 ..
... 02RNESIBXPAROTDBPU41 ..

. BFM8TB1CT2L1QCEMIKS0 .
KB1H1DSPRFMYMCUFXTOO ..
. 549300HN4UKV1E2R3U7S ..
549300LCO2FLSSVFFR64 ..
E570DZWZ7FF32THEFAT6 .
ES70DZWZ7FF32THEFATE .
KB1H1DSPRFMYMCUFXTOO ..
KB1H1DSPRFMYMCUFXTOO ..
KB1H1DSPRFMYMCUFXTOO ..
KB1H1DSPRFMYMCUFXTO9 ..

US Bond ...
US Bond ...
US Bond ...
US Bond ...
US Equity .

. [125410-20-9 ...

91228X-88-5
91282C-EP-2 ........
26884A-BJ-1 ........
103730-AT-7 ........

Cash Collateral
Cash Col lateral
Cash Collateral
Cash Col lateral
Cash Collateral

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

Cash Col lateral
Cash Collateral
Cash Col lateral

Cash Col lateral ...

ISIN Treasury
ISIN Treasury
TREASURY NOTE

Corporate NOTE ....

Corporate NOTE .
US Equity

... 760,000
. 99,233,000
. 82,820,000
.7,430,000
. 95,515,000

. 12,244,000
. 91,060,000
163,976, 360

. 10,452,000 |...
. 59,510,000 |...

. 33,730,116 |...
.5,769,457 |...

... 10/31/2025 ....[.
... 05/15/2027 ....[.
... 05/15/2032 ....[.
... 03/01/2028 ... [.
... 05/04/2026 ....|.
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Collateral Pledged to Reporting Entity

STATEMENT AS OF MARCH 31, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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)
Bank of America, NA 549300HN4UKV1E2R3U73 .. 91282C-AE-1 ........ TREASURY NOTE .... 68,767,600 |.... ... 08/15/2030 ... |....... | I
JP Morgan Chase 7HEGLXDRUGQFUS7RNESY .. 912797-MG-9 ........ TREASURY NOTE ....iiieuunniiiiiiuuinesiiiinissseseisiiieeesesnnsssesseesnnneeseesnnnssenrens fooseesseessnnnseseeennns 3,110,321 |.... .. ... 08/07/2025 ... |....
0299999999 - Total 998,207,541 10,450,138 XXX XXX
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STATEMENT AS OF MARCH 31, 2025 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 Iltem 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 Offset to | 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 & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description
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