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STATEMENT AS OF JUNE 30, 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 106,800,885,844 |.....c.ooovveeeerirnrciciine [ 106,800,885,844 |......... 102,132,602,298
2. Stocks:
2.1 Preferred STOCKS .....c.eiiiiririiieieieiiee sttt [ 261,423,444 .o o 261,423,444 |................ 43,090,425
2.2 COMMON SEOCKS ...voreeiaeirtiiteeieie ittt nnes [eoesecsesecnnes 470,915,597 [ v 470,915,591 |.oovinee. 732,344,920
3. Mortgage loans on real estate:
B FIISEHENS v [ 18,704,159,810 |....cvovnieeercirciricris v 18,704,159,810 |......... 17,096,664, 111
3.2 Other than first IENS.........c.coviiirieieeiece e [ 359,022,165 |[....cvvereeeceeieirirercieinines fererereeieinens 359,022,165 |........c.c..... 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 87,741,859 ..o o, 87,741,859 |................ 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 (294,950,889) ), cash equivalents
[CJ— 3,552,222,919 ) and short-term
investments ($§ ... 352,208,303 ) .. e 3,609,570,333 |....covvoiiiriieneieneenies [oreeeneis 3,609,570,333 |............ 3,363,256,891
6. Contractloans (including $ oo premium notes) ...... [..cceueee. 1,067,628,719 |...ccvvveneee. 23,732,036 |............ 1,043,896,683 |............ 1,024,304,990
7. Derivatives ............... ..831,512,603 |.. ..831,512,603 |.. ..1,519,143,792
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 4,455,035,382 |................... 7,368,401 |........... 4,447,666,981 |............ 3,739,246,706
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 14,082,977 oo oo 14,082,977 oo 107,878
10. Securities lending reinvested collateral @SSets ...........cccooveiiiiiiiiiiieneeiees [ [ [ e
11.  Aggregate write-ins for iNVested aSSets ............cooveueeerininirsiseeeeeneneseees v 146,705,060 |.......oevvvvricerninnis e 146,705,060 |................ 100,785,016
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.cocveveveevevevereeicierees v 136,808,683,787 |....ccceuuvnvne 31,100,437 |......... 136,777,583,350 |......... 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 ...........cceuriururimeerimrenineinieieieeeeeeeneeenns [eeeieines 1,125,596,286 |................... 3,104,852 |............ 1,122,491,434 |............ 1,030,890, 107
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 384,012,367 |.oceeverirriiicnnne 2,864 | 384,009,503 |............... 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 60,477,508 |.....cocveveevee 6,394,571 | 54,082,932 |.cocoveennn. 54,641,200
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeeee |oveeveeveereenne. 1,620,050 |...ooooeeeeeeceeeeeeeeens o 1,620,050 |oooveeieee. 2,574,900
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 59,756,396 |.....ceeveveeeeeeeeeeeeeeeee o 59,756,396 |....cccvenv.. 62,218,488
18.2 Net deferred tax asset ...........ccoceeveuenee ..1,642,953,484 |. ..772,045,690 |.. ..705,426,319
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 44,835,866 |.......cvereeerericeininirrnes [ 44,835,866 |................. 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, 47,353,264 |..coooveieeeeeiieeeies o 47,353,264 |................. 40,485,345
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 23,011,853 |.ceene 23,011,853 | oo [
25. Aggregate write-ins for other than invested assets ............cccoceeeeereneririeeenns forveenenns 12,467,337,753 |........ccon. 227,911,568 |.......... 12,239,426,185 |.......... 11,980,202,074
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 152,665,780,549 |............ 1,162,433,939 |......... 151,503,346,610 |......... 144,458,065, 137
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt s e sanens [ernnnnnanas 63,378,798,243 |...oevriirircieeeens o 63,378,798,243 |.......... 60,358,084,498
28. Total (Lines 26 and 27) 216,044,578,792 1,162,433,939 214,882,144,853 204,816,149,635
DETAILS OF WRITE-INS
1101. Derivatives-collateral assets ... [ 146,705,060 |.......ooervvvriceriinnis e 146,705,060 |..........c..... 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) 146,705,060 146,705,060 100,785,016
2501. Interest in annuity contracts ... e, 11,751,778,499 [ooovvvoocirnccciis v 11,751,778,499 |......... 11,428,057,478
2502. Admitted disallowed IMR oo [ 464,839,476 |....ooovoeeeeeeeeeceeeenes [ 464,839,476 |................ 528,131,646
2503, MiSCEITANEOUS ....oveieieiicii e [ 247,918,649 |............... 227,878,670 |.oovovececrnne 20,039,979 |....ocvvnene 21,357,365
2598. Summary of remaining write-ins for Line 25 from overflow page ..2,801,129 |... ..2,768,231 |... ..2,655,585
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,467,337,753 227,911,568 12,239,426,185 11,980,202,074




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

LIABILITIES, SURPLUS AND OTHER FU

NDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ......... 122,190,461,091 less $
(including $  .vcevceenne. 61,718,286 MOOCO RESEIVE) .......o.oocveeie et e [reesneias 122,190,461,001 |........ 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 $ 2,138,493,987 |.. 1,967,907,689
4. Contract claims:
A LIFE o bbb b bbbt b e bbb st be s [rreneaeanas 1,199,647,668 |........... 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 2,968,350 |.....ccovnnee. 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 (1,327,458,690))|.......... (1,287,958,084)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ..........c.ceveueuiriiirieieieieieee s oo 5,214,301 |.oovoiine 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 ...........ccccceoveeieeiiniineinee feo
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 VAIUALION FESEIVE ..........veieeeieiieeeeeeee ettt ettt a e sttt e s e s e s s s s s s et et es e e s ssseseseseseasssasasssaseseseseans|erenenenenes 2,171,510,313 |............ 2,085,799,828
24.02 Reinsurance in unauthorized and certified ($ ... ) companies 10,545,794 | 6,485,923
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........ccccccoeieiiiiiiciicces ) TEINSUIETS Lo | oo
24.04 Payable to parent, subsidiaries and affiliates ................cccceieieieiiiiiccieiieeee e .237,349,729 169,840,908
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 UNINSUIEd PIANS .........ocuiiiiiiiiieiieiee sttt ettt et saeesaeesbeesbeesbeenbees [eaesaesaesaesaaesae e s saeens .
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa 2,041,263,679 ..o
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen 404,298,032 |.. ...271,440,173
24.09 Payable for securities ..... ....340,753,416 |.. ...258,387,678
24.10 Payable for securities lending 1,003,374,762 |............ 1,003,570,333
24.11 Capital NoteS $ ...cvevvvveevrecrcrrcceeeeee. AN INEErESENEIEON $ .o et [ eereeee ettt
25. Aggregate write-ins for liabilities 12,354,594,210 12,689,503, 197
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 143,355,690,581 136,060, 666,729
27.  From Separate ACCOUNLS SALEMENL ...........c.ceviviieiiiiiiietetetetieet et ete et etetes et ettt s s ses et esesesesesessss s ssssesasesesesssssnsssssseseseseses foensnenena 63,335,789,946 |........... 60,338,737,225
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 206,691,480,527 196,399,403,954
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.cuevovieececeeeeee et eeeceeee et sae et sesasaesesesesesssassesesesesasasessesnnsnanensans [oeseeesesasnas 464,839,476
35, UNaSSIGNEA fFUNAS (SUPIUS) w......vueececeeeeeiicececeeee e caceeeeee s s s saeeeee s s s s assese s s s ssssssesesassssassssessssssassssesasssassssssesasanssassssesssnasanen |resassssees 3,243,249,540
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..... 43,008,297 in Separate Accounts Statement) .............. 8,165,664,326 8,391,745,681
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 8,190,664,326 8,416,745,681
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 214,882,144 ,853 204,816,149,635
DETAILS OF WRITE-INS
2501. Obligations under structured settlement agreements ... |oeseeeiens 11,751,778,499 |.......... 11,428,057 ,478
2502.  Derivatives—Collateral 1TabiliTy ..ottt nenen [oesessssesenas 587,624,106 |............ 1,240,684 ,850
2503.  Liability for interest 0N ClaimS .ot [oeseneneneeeas 11,322,900 |...ooovveee 7,959,773
2598. Summary of remaining write-ins for Line 25 from overflow page ,868, .... 12,801,096
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,354,594,210 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 DiSalTOWEA IMR ...ttt b bttt b et erens [eetetenenneaas 464,839,476 |................ 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) 464,839,476 528,131,646




STATEMENT AS OF JUNE 30, 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 ..............c.cccccceeeee o 15,838,009,083 |............ 8,885,776,710 |.......... 21,985,659,806
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 22,683,478 | 30,474,730 |...coveneee 58,323,964
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..2,901,391,725 |.. ..2,649,704,371 |.. ..5,501,855,305
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(19,202,910)|.. ... (9,554,248)|.. ..(28,354,219)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ...............cccceueeveifreeeccnenene 27,227,504 | 29,145,340 |..cocovere. 46,376,966
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 54,437,213 |.ooiie 592,886 |....ccceveverennns 687,141
7. Reserve adjustments on reiNSUranCe CEAEM .............cocvevvivivcueueuiieeeeeeie et ee st es s e (701,799) [ (955,260)].....ccccnveve. (1,269,432)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueueriiiseieeeiieeesesesessssssesesesssssssesesesssssesesssns [eessciceeereenas 465,647,759 |...oceveeene 454,173,555 |............... 915,444,562
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 151,894,652 142,368,103 288,052,456
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 19,441,386,705 12,181,726,187 28,766,776,549
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 1,248,696,647 |............ 1,096,579,204 |............ 2,260,978,263
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 1,093,380 |oeevoeeieene 1,121,647 | 1,826,462
12, ANNUILY DENETILS ...vtiriiececietsireccieie sttt ettt et ses st s s senses et s s ennsnseseseseee e 2,004,396,082 |............ 2,020,544,192 |............ 4,005,636,971
13. Disability benefits and benefits under accident and health contracts 289,558
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ...........cccovoeiiiiiiiniiiiiini i [ [
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... 17,393,286, 587
16, GrOUP CONVEISIONS ......eoveieeeieireeeseseaescsceseseseseasssssssesesesesesssssssssssesesesessssssssssssesesessssnsnssssssesssessnaoesesssssseseneenenes 102,870 [eoeiiiiiiiiniinnnn 40,367 [ 90,945
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeeveveverererceceeneeees oo 90,680,284 [0 34,027,027 | 72,183,379
18. Payments on supplementary contracts with life CONtiNGENCIES ...........c.cceeeeveeeeeiereieeceeeeeeeeeee e 28,299,583 [ 26,176,044 | 53,252,318
19. Increase in aggregate reserves for life and accident and health contracts 5,025,338, 194 756,094,656 4,222,051,055
20.  Totals (LINES 10 10 1) .uururiiiuiueieeeieieecueeeeeeseeeseaeeeee e esesssesese s sassesesees e ssesesesesesssesesesesesssnnnsesesssssnas oesannnnns 18,411,250,632 |.......... 11,824,230,196 |.......... 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 ................. | S 549,638,572 |...cccceeeens 499,238,836 |........... 1,064,410,650
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 76,993,736 |................. 63,727,854 |............... 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 .............c.cceeeievevereeeeeeeeeeeseie e e (60,539,723)|.............. (799,283,242)|.......... (1,613,508,892)
27. Aggregate write-ins for deductions .... 17,212,039 17,239 11,853
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 19,466,461,270 11,896,933,495 28,210, 365,680
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (25,074,565)................. 284,792,692 |.............. 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 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (25,074,565)................ 284,792,692 |............... 556,410,869
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 73,838,504 109,888,360 210,026,649
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) ..........cccceueuviieeeeererenns fooeecccnne (98,913,069)|......cocvenvne 174,904,332 |............... 346,384,220
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... 1,922,945 (excluding taxes of $  ..c.ccocvvveueee 11,794,273
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 156,939,516 59,138,439 (70,980,429)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 58,026,447 234,042,771 275,403,791
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, NEINCOME (LINE 35) -..cuuuieiiicicieeeeeie i eieteeee s e eseseeeeee e eseeeseses e sesesesesesesesesesasassaesesesesesssesesesesessfonsesannansneen 58,026,447 |................ 234,042,771 | 275,403,791
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(77,853,551) (741,880,014)|.. . 161,462,222 |.. ..368,492,220
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..5569,779,629 |.. (119,708,714)|.. (211,468,376)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 70,804,035 |.. ..102,308, 181 |.. ..167,079,068
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(79,474,618)]|.. (161,850, 150)|.. (264,087,997)
42. Change in liability for reinsurance in unauthorized and certified companies ............ v (4,059,871) e 150,184 |...ooeiee 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.c.cueiueeieeeeeeeeeieeeeee et seseseass st seseass s s s s sesesessasses e eeeneeeeneas (85,710,485)|......cocenn (89,670,168).............. (146,775,720)
45, Change iN trEASUNY SOCK ........ciuiiiiiiiieiiiiii ittt ettt ettt st bt e b e be e be e bt e nnesnnesseesneesbeesbeenne [eeimesinesnesnesessaessaessaess [oeseeisesieesiae s e s s s ettt
46. Surplus (contributed to) withdrawn from Separate Accounts during PEFOd ...........c.ceeveveveveveuerereueeesadeeereseseeeeeeeeeeneneseseeeeeas ... 10,793,604 |.. ...46,980,976
47. Other changes in surplus in Separate AcCOUNtS SAtEMENt ...........c.cevruiieiieieiereieeceeeeeee e oo (3,566,478)].....ccccnenve (12,888,700)....c.cvevenvne (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 == o I o S SPR SR TRUUROPRORRRIN N
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 SLOCKNOIAETS ...........cucveviuieiiiiicietetetceceee ettt st es e es et sesessan s s seseseseseafesees et et enes e seeeeeenene [oeeeeneeenes (890,000,000)|.............. (890,000,000)
53. Aggregate write-ins for gains and losses in surplus 199,341 199,340
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (226,081,355) (765,161,429) (512,390,077)
55. Capital and surplus, as of statement date (Lines 36 + 54) 8,190,664 ,326 8,163,974,329 8,416,745,681
DETAILS OF WRITE-INS
08.301. Intercompany inCOME OTNET ......cciuieiiiiiieccc ettt 61,422,963 |....cocvee... 56,795,670 |...ccoevene. 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 48,685,101 |..cooveeneee 44,424 941 | 89,398,675
08.303. Fee income from deposit CONTract ... 37,799,429 |......ccoo. 39,469,428 |......c.......... 79,311,678
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 3,987,159 | 1,678,064 |..cocovceeeenne 4,739,003
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 151,894,652 142,368,103 288,052,456
2701. Adjustment in funds withheld ........ccccooveveririiin .. 17,329,221 |.
2702. Fines, penalties and fees from regulatory authorities ... 162,491
2703. Other eXPEeNSE .........cccceeeieiiieiieiieieeceee et (279,673)
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) 17,212,039
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) 199,341 199,340




STATEMENT AS OF JUNE 30, 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 ..........ccuriiiririiricirieieeieic et [resesneas 13,472,697,546 |............ 8,923,453,247 |.......... 18,059,016,842
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 2,666,190,539 |............ 2,419,098,395 |............ 5,101,727,039
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 671,044,349 594,302,446 1,203,558,737
4. TOtal (LINES 110 B) ..ottt 16,809,932,434 11,936,854,088 24,364,302,618
5. Benefit and 10SS related PAYMENLS ..........c.ccceeieiiiiiiiereiceieee ettt en s [oesrnnas 10,922,714,743 |......... 10,946,050,681 |.......... 19,657,022,096
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (23,161,081)|.............. (791,198,710) .......... (1,574,490,814)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 982,218,085 |........c.c..... 835,488,260 |............ 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 $ .............. (75,487,174) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 92,201,503 115,881,091 234,011,630
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 11,973,973,250 11,106,221,322 20,085,341,966
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 4,835,959,184 830,632,766 4,278,960,652
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ... 14,949,589,488 |.. ..8,896,143,591 |.......... 19,343,812,669
12.2 Stocks .............. 422,249,938 |......cconce. 211,158,520 |.. 333,952,759
12.3 Mortgage loans ... 1,169,845,238 ..1,188,219,403 |. 2,623,649,002
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 155,980,053 |..........c.... 223,150,204 |.....c.coecee. 351,952,667
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStments .............c.cccccceeeee foevvernecieinnencns 708,777 | (828,034)|......ccvnenvne (1,257,411)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 270,899,432 498,729,288 608,943,209
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieiiieeeeeeseveieeeeee et sneneens oeennas 16,969,272,926 |.......... 11,016,572,972 |.......... 23,261,052,895
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbttt [ereeineas 19,445,519,112 |........... 9,223,508,344 |.......... 19,667,875,913
13,2 SEOCKS ...ttt enas [eeteeenennanes 148,064,990 |................ 225,311,521 |ovciinee 358,908, 151
13.3 MOMGAGE I0BNS ......ceeiiiiecicec it [eeaeannenns 2,854,514,743 |........... 1,423,702,841 |........... 4,689,434 ,485
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuiuieiiriciceiei ettt [eesssinessineas 496,294,563 |................ 459,607,421 |...covvceneeee 698,044,494
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 745,080,839 67,967,293 99,785,194
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 23,689,474 247 11,400,097,420 25,514,048 ,237
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 22,108,985 58,622,651 96,717,225
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (6,742,310,306) (442 ,147,099) (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 ...............cccooveveveveececers |oevvereeenns 136,984,098 |................ 195,985,360 |......cco...... 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 2,015,680,466 179,286,709 288,255,752
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 2,152,664,564 375,272,069 (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) . |..c.c.ccccvuee. 246,313,442 |............... 763,757,736 |............ 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) 3,609,570,333 2,459,567, 356 3,363,256,891
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Transfer of bond investment to bond investment ... o 523,337, 111 | 308,143,022 |................ 913,976,517
20.0002. Transfer/exchange of bond investment to equity investment .......ccoooniiiiiiiiiiiiiiees o 473,809,700 |................. 24,638,021 |....ccoveee 24,638,021
20.0003. Depreciation/ amortization on fixed assets ......ccceenn. ... 53,803,351 |.. 43,574,585 |.. ... 91,307,294
20.0004. Transfer of mortgage loans to other invested assets 40,969,231 [ooieiieeeeee . ....30,600,000
20.0005. Transfer between equity investment to equity investment ... o 30,920,345 |.oovieeeene 562,473 |.ooveeen 4,744,629
20.0006. Transfer from mortgage loan asset to mortgage 10an asset ... [ 25,371,407 oo oo
20.0007. Capitalized interest on bonds ........cccoovvvicciiiinininnn ...22,916,193 |.. 27,392,012 |.. ... 52,121,325
20.0008. Capitalized interest on mortgage loans .................. ... 13,912,065 |.. ...10,529,967 |. .... 26,663,935
20.0009. Low income housing tax credit unfunded commitments .........cccoooiviiiiiiciiiiiceeceeeceseeeee e 9,208,744 |.. .. 12,514,542 |. ... 42,640,387
20.0010. Dividend reinvestment of €qUITIES ..oooooiiiiieeeece e [ 518,733 [ 342,721 | 851,412




STATEMENT AS OF JUNE 30, 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 ... s 1,371,725,469 |............ 1,018,315,672 |........... 1,976,970,227
GIOUP T .. e 6,103,721 |...ccoovie 7,282,272 |......oucc. 21,555,912
INGIVIAUAI @NNUITIES ... o 16,039,296,875 |............ 7,524,928,924 |.......... 19,323,460,312
GOUP @NMNUILIES ......vcviiveviieeeieteeetee ettt ettt ete et et et et et et e e s tese st esessese st esesebessesensasessssessssesessesessasesasedstesenteseseseeeseneas 10,750 | 48,800 | 50,250
ACCIHENT & NBAILN ... 22,337,497 [ [
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 HIOUGN 7) .......c.iuiiiiciiciicceic e e 17,439,474,306 |........... 8,550,575,668 |.......... 21,322,036,701
DEPOSIt-LYPE CONMTACES ........vveieiecicieietiice ettt s st s s s sesessans eeseneeennnens 345,933,796 |................ 345,499,962 |................ 675,292,019
Total (Lines 8 and 9) 17,785,408, 102 8,896,075,630 21,997,328,720
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STATEMENT AS OF June 30, 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 June 30, 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 $ 58,026,447 $ 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 $ 58,026,447 $ 275,403,791

Capital and Surplus

(5) Statutory capital and surplus Delaware state basis
(Page 3, Line 38, Columns 1 & 2) XXX 3 38 $ 8,190,664,326 $ 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 $ 8,190,664,326 $ 8,416,745,681

B. No change.

C. (1)

@)

(3)-(5)
(6)

No change.

Bonds that meet the SSAP No.26 principles-based bond definition ("PBBD") are stated at amortized cost using the interest method.
Bonds in or near default (rated NAIC 6) are stated at the lower of amortized cost or fair value. 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 June 30, 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 PBBD. 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)p

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 June 30, 2025, premium income and benefit expense include $2,346,167,664 from
internal replacements. If this policy was in effect for the six months ended June 30, 2024 , premium income and benefit expense would have
been $2,350,608,849 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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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.

(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 June 30, 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. 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
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 — — — —
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 — — — _

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

c. Total 1st Quarter — — — —
OTTI recognized 2nd Quarter
d. Intent to sell — — — —

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

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

IMPAIRMENTS TAKEN ON CURRENT HOLDINGS DURING THE CURRENT YEAR

() ) (©) (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 $ 25,339 $ 23,903 $ 1,436 $ 23,903 $ 16,465 6/30/2025
059469AF3 368,551 360,086 8,465 360,086 328,697 6/30/2025
12627HAK6E 316,665 312,223 4,442 312,223 283,528 6/30/2025
12628KAF9 371,388 362,136 9,252 362,136 322,029 6/30/2025
12628LAJ9 64,385 61,640 2,745 61,640 58,875 6/30/2025
12629EAD7 501,674 491,175 10,499 491,175 401,805 6/30/2025
126384AQ9 10,540 10,305 235 10,305 9,432 6/30/2025
12638PAE9 637,804 628,535 9,269 628,535 547,763 6/30/2025
12667FJ55 541,993 537,796 4,197 537,796 493,845 6/30/2025
12667G6W8 631,490 626,248 5,242 626,248 564,183 6/30/2025
12667GXMO 578,146 577,915 231 577,915 531,808 6/30/2025
12667GXN8 202,676 202,595 81 202,595 189,340 6/30/2025
12668AMN2 676,021 675,661 360 675,661 618,256 6/30/2025
126694DT2 108,771 106,262 2,509 106,262 82,111 6/30/2025
17309BAB3 70,235 70,126 109 70,126 65,417 6/30/2025
17309YAF4 288,690 288,362 328 288,362 264,049 6/30/2025
32051GTD7 205,447 202,585 2,862 202,585 199,442 6/30/2025
3622E8AC9 1,368,382 1,359,378 9,004 1,359,378 1,238,368 6/30/2025
3622E8AF2 647,762 640,806 6,956 640,806 600,022 6/30/2025
3622ELAG1 134,326 134,151 175 134,151 121,585 6/30/2025
362334MD3 29,947 29,592 355 29,592 27,522 6/30/2025
362375AF4 299,599 292,016 7,583 292,016 269,704 6/30/2025
36242DD26 242,023 240,236 1,787 240,236 234,501 6/30/2025
36244SAC2 1,889,708 1,771,920 117,788 1,771,920 1,640,165 6/30/2025
36244SAF5 1,152,123 1,078,874 73,249 1,078,874 1,018,760 6/30/2025
45660LSY6 1,356,241 1,328,643 27,598 1,328,643 1,301,833 6/30/2025
4662472Q9 226,518 225,031 1,487 225,031 196,689 6/30/2025
46627MEA1 631,621 613,339 18,282 613,339 561,510 6/30/2025
46628SAE3 1,015,478 1,007,844 7,634 1,007,844 956,360 6/30/2025
46628SAG8 721,677 715,964 5,713 715,964 688,995 6/30/2025
46630MAG7 216,501 215,190 1,311 215,190 185,043 6/30/2025
61748HPB1 283,826 241,711 42,115 241,711 278,856 6/30/2025
61749EAD9 1,202,043 1,190,956 11,087 1,190,956 1,062,507 6/30/2025
61749EAE7 343,748 340,546 3,202 340,546 306,705 6/30/2025
61749EAHO 377,478 375,313 2,165 375,313 330,858 6/30/2025
61750YAB5S 431,004 407,370 23,634 407,370 431,114 6/30/2025
61750YAD1 733,161 720,240 12,921 720,240 701,363 6/30/2025
61750YAE9 102,593 100,794 1,799 100,794 100,115 6/30/2025
61750YAJ8 197,947 194,475 3,472 194,475 190,493 6/30/2025
61751DAE4 204,651 198,833 5,818 198,833 176,942 6/30/2025
61751JAH4 599,078 598,982 96 598,982 562,659 6/30/2025
61751JAJO 595,984 595,848 136 595,848 562,493 6/30/2025
61752RAH5 206,531 205,229 1,302 205,229 195,056 6/30/2025
61752RAJ1 447,272 444,320 2,952 444,320 435,342 6/30/2025
61752RAM4 430,925 426,936 3,989 426,936 419,380 6/30/2025
65537BAC4 1,158,031 1,146,765 11,266 1,146,765 1,042,985 6/30/2025
65537BAF7 754,193 746,713 7,480 746,713 681,442 6/30/2025
69336RBS8 4,369 2,666 1,703 2,666 — 6/30/2025
75970HAD2 93,420 91,018 2,402 91,018 90,872 6/30/2025
76110VSU3 8,103 6,910 1,193 6,910 7,154 6/30/2025
76114CAD8 162,237 160,344 1,893 160,344 151,717 6/30/2025
93934FEMO 461,200 459,773 1,427 459,773 438,415 6/30/2025
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
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IMPAIRMENTS TAKEN ON CURRENT HOLDINGS DURING THE CURRENT YEAR

() ) @) (4) (%) (6) (7)

Amortized
Cost Before Current Period  Amortized
Current Projected Recognized Cost After Financial Statement
cusip! Period OTTI  Cash Flows OTTI OTTI Fair Value Reporting Period
225470595 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 740,444 XXX XXX
Guaranteed Separate Accounts
059469AF3 61,297 59,889 1,408 59,889 54,783 6/30/2025
12627HAKG 55,707 54,923 784 54,923 50,034 6/30/2025
12628KAF9 48,441 47,235 1,206 47,235 42,004 6/30/2025
126384AQ9 10,540 10,305 235 10,305 9,432 6/30/2025
17309YAF4 188,144 187,931 213 187,931 172,086 6/30/2025
3622E8AC9 29,115 28,923 192 28,923 26,348 6/30/2025
36244SAC2 103,402 96,951 6,451 96,951 89,818 6/30/2025
36244SAF5 95,424 89,321 6,103 89,321 84,897 6/30/2025
61749EAD9 53,423 52,931 492 52,931 47,223 6/30/2025
61749EAE7 26,442 26,196 246 26,196 23,593 6/30/2025
61749EAHO 80,888 80,424 464 80,424 70,898 6/30/2025
61750YAB5S 50,063 47,187 2,876 47,187 50,129 6/30/2025
61750YAE9 25,649 25,199 450 25,199 25,029 6/30/2025
61750YAJ8 74,230 72,928 1,302 72,928 71,435 6/30/2025
61751DAE4 29,236 28,405 831 28,405 25,277 6/30/2025
75970HAD2 10,836 10,556 280 10,556 10,567 6/30/2025
76110VSU3 64 55 9 55 56 6/30/2025
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
12627HAKGE 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 27,807 XXX XXX
Grand Total XXX XXX $ 768,251 XXX XXX

' Only the impaired lots within each CUSIP are included within this table.
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(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 June 30, 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 $ 3,652,344,949 $ 92,037,078 $13,803,066,531 $1,474,210,794 $17,455,411,480 $1,566,247,872
Guaranteed
Separate Accounts 164,042,610 3,139,983 863,900,266 118,592,219 1,027,942,876 121,732,202
Total $ 3,816,387,559 $ 95,177,061 $14,666,966,797 $1,592,803,013 $18,483,354,356 $1,687,980,074

(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 June 30, 2025, the carrying value and fair value of securities held under agreements to purchase and
resell was $506,123,000, 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 4.39%.

Type of repo trades used

Second

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

First Quarter 2025 Second Quarter 2025

a. Maximum Amount
Open - no maturity

502,890,000

Overnight 512,161,000

2 days to 1 week
> 1 week to 1 month

> 1 month to 3 months

> 3 months to 1 year

N o~ N~
O P P P P P P
R R A A

> 1 year

b. Ending Balance

497,311,000

506,123,000

Open - no maturity
Overnight
2 days to 1 week

> 1 week to 1 month

> 1 month to 3 months

> 3 months to 1 year

No oo~ wNh =~
P P P P P P P
R A A

> 1 year
(4) Not applicable.

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

First Quarter 2025 Second Quarter 2025

a. Maximum Amount  $ 502,890,000 $ 512,161,000

b. Ending Balance $ 497,311,000 $ 506,123,000

(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 — 506,123,000 — — — — — —
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 $ — $506,123,000 $ — 3 — 35 — 3 — 5 — $ —

(7) Collateral pledged - secured borrowing

First Quarter 2025 Second Quarter 2025
a. Maximum Amount
1. Cash $ — $ —
2. Securities (FV) $ 512,947,800 $ 522,404,220
3.  Securities (BACV) XXX XXX
4.  Nonadmitted subset (BACV) XXX XXX
b. Ending Balance
Cash $ — $ —
Securities (FV) $ 507,258,065 $ 516,246,357

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 $ 516,246,357 $ 516,246,357
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(9) AtJune 30, 2025, the Company did not have a recognized receivable for return of collateral.
(10) At June 30, 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 38 9
Aggregate Amount of Investment Income $ 3,690,946 | $ 127,996

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

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

1. Current year

Separate
Total General Account Accounts
Membership stock - Class A $ — 3 —  $ —
Membership stock - Class B 24,262,800 24,262,800 —
Activity stock — — —
Excess stock — — —
Aggregate Total $ 24,262,800 $ 24,262,800 $ —
Actual or estimated borrowing capacity
as determined by insurer 7,575,167,331 $ 7,575,167,331 $ —
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 $ 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:

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 $ 24,262,800 $ 24,262,800 $ — — 3 — —

(3) Collateral pledged to FHLB of Pittsburgh
a. At June 30, 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 $ 3,332,799,255 § 3,332,799,255 $ —
2. Current year general account $ 3,332,799,255 $ 3,332,799,255 $ —
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 June 30, 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 June 30, 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 six months ended June 30, 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 1 15,689 17,093 818
1 % 15,689 $ 17,093 $ 818

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 June 30, 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 $ — $ 233,323,563 $ 28,099,882 $ — $ 261,423,445
1. Preferred stocks — 233,323,563 28,099,882 — 261,423,445
2. Bonds
Issuer Credit Obligations — 3,877,552 523,441 — 4,400,993
Asset-Backed Securities — 24,831,559 — — 24,831,559
Total bonds — 28,709,111 523,441 — 29,232,552
3. Common stocks 446,622,471 540 24,292,580 — 470,915,591
4. Derivative assets
Foreign currency swaps — 47,856,759 — — 47,856,759
Inflation swaps — — — — —
Interest rate swaps — 198,173,924 — — 198,173,924
Equity options — 389,667,161 — — 389,667,161
Interest rate options — 6,523,536 — — 6,523,536
Foreign currency forwards — 206,752 — — 206,752
Futures 66,625 — — — 66,625
Total derivative assets 66,625 642,428,132 — — 642,494,757
5. Separate accounts assets 54,321,697,342 9,575,996 23,571 2,715,471,833 57,046,768,742
6 Other invested assets — 48,878,196 40,816,813 — 89,695,009
Total assets at fair value $ 54,768,386,438 $ 962,915,538 $ 93,756,287 $ 2,715,471,833 $ 58,540,530,096
b. Liabilities at fair value
1. Derivative liabilities
Interest rate swaps $ — $ 95760,830 $ — 3 — 3 95,760,830
Foreign currency swaps — 5,475,793 — — 5,475,793
Interest rate options — — — — —
Foreign currency forwards — 10,162,171 — — 10,162,171
Inflation swaps — — — — —
Futures — — — — —
Bond Forwards — — — — —
Total derivative liabilities — 111,398,794 — — 111,398,794
2. Separate accounts liabilities -
derivatives — 1,317,463 — — 1,317,463
Total liabilities at fair value $ — $ 112,716,257 § — — $ 112,716,257
™ Separate accounts contract holder liabilities are not included in the table as they are reported at contract value and not fair value in the Company's Annual
Statement.

(2) The table below presents a rollforward of Level 3 assets and liabilities for the three months ended June 30, 2025:

Total gains  Total gains
Transfers Transfers or (losses) or (losses)

Balance at Balance at

04i01/2025 | Into, Sutof  includedin included in Purchases lssuances  Sales  Settlements  og30/2025
Net Income Surplus

Assets:

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

Issuer Credit

Obligations 504,939 — — — 18,502 — — — — $ 523,441

Asset Backed

Securities — — — — — — — — — $ —
Total Bonds 504,939 — — — 18,502 — — — — 523,441
Common stocks 25,050,157 — — (4,101) 1,881 — — (755,357) — 24,292,580
Derivatives —_ — — — — — — — — —
Separate accounts
assets 21,749 — — — 1,822 — — — — 23,571
Other invested
assets 7,598,486 32,358,300  (6,021,923)  (2,914,953) — 9,796,903 — — — 40,816,813
Total $ 61,275,213 $ 32,358,300 $ (6,021,923) $ (2,919,054) $ 22,205 $9,796,903 $ — $(755,357) $ — $ 93,756,287

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 $32,358,300 for the three months ended June 30, 2025, which relate to $32,358,300 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.Transfers out of Level 3 totaled $6,021,923 for the three months ended June 30, 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 June 30, 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.
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Certain private placement securities that cannot be priced using the matrix pricing described above, are priced by an internally
developed discounted cash flow model or are priced based on internal calculations. The model uses observable inputs with a
discount rate based off spreads of comparable public bond issues, adjusted for liquidity, rating and maturity. The Company assigns a
credit rating for private placement securities based upon internal analysis. The liquidity premium is usually based on market
transactions. These securities are classified as Level 2.

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

Common Stocks

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

Derivatives (including separate accounts liabilities — derivatives)

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

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

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

Level 3 measurements

Bonds

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

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

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

Preferred and common stocks

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

Derivatives

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

Other Invested Assets

Other invested assets include preferred units of a limited partnership and residual tranches of securitizations. The fair value of the
preferred units is derived internally based on market comparable 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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Investment income due and

accrued

Separate accounts assets

Total assets

1,122,491,434

62,879,598,083

1,122,491,434

63,361,734,362

54,333,278,172

1,122,491,434

4,619,233,101

1,211,614,977

2,715,471,833

C. The following table presents the carrying amounts and estimated fair values of the Company’s financial instruments at June 30, 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  $69,577,992,400 $74,638,363,144 $ — $66,908,056,168 $ 2,669,936,232 $ — 3 —
Asset Backed Securities 30,811,828,126 32,162,522,700 —  28,786,565,568 2,025,262,558 — —
Total Bonds 100,389,820,526  106,800,885,844 —  95,694,621,736 4,695,198,790 — —_
Preferred stocks 261 |4231445 261 ,423,444 —_ 233,323,563 28,099,882 —_— —_
Common stocks 470,915,591 470,915,591 446,622,471 540 24,292,580 — —
Mortgage loans 18,538,704,504  19,063,181,974 — —  18,538,704,504 — —
Cash, cash equivalentsand 3 609 570,333  3,609,570,333 662,605,852  2,946,964,481 — — —
short-term investments
Derivatives 966,189,423 831,512,603 66,625 966,122,798 — — —
Derivatives - collateral 146,705,060 146,705,060 — 146,705,060 - — —
Other invested assets. 986,569,365 903,315,063 — 374,478,376 612,090,989 — —

$189,371,987,764 $196,571,735,708

$55,442,573,120

$106,103,941,08¢

$25,110,001,722

$2,715,471,833 $

Liabilities:
Deposit fund contracts:

Annuities certain $ 1,765,342,990 $ 1,793,586,140 $ — 5 — $1,765,342990 $ — 3 —
Derivatives 336,473,110 404,298,032 — 336,473,110 — — —
Derivatives - collateral 587,624,106 587,624,106 — 587,624,106 — — —
Payable to parent and 237,349,729 237,349,729 — 237,349,729 _ _ _
Borrowed money - - - - - - -
Amounts payable for 1,003,374,762 1,003,374,762 —  1,003,374,762 — — —
securities lending
Separate accounts liabilities 15.309.786 11.535.454 . 15.309.786 . _ _
- derivatives
Total liabilities $ 3,945474,483 $ 4,037,768,223 $ — $ 2,180,131,493

$ 1,765,342,990 § — $ —

" 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
$2,401,840,247 and a fair value of $2,408,085,032 at June 30, 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 $750,984,480 at June 30, 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
June 30, 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:

6/30/2025

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 $ 2,214,940,131  $ Annually and 180 days or less
Annually

Private Equity Venture Capital 418,639,673 — Quarterly 95 days or less

Hedge Fund Fi’;‘f}‘t’)i{’r‘;’gg‘e 75,793,363 — Quarterly 100 days o less

Hedge Fund Long/Short Equity 6,098,666 — Monthly 30 days

Hedge Fund Sector Investing — — Monthly 30 days

$ 2,715,471,833  $ —
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STATEMENT AS OF June 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

21. Other Iltems
A. Effective February 3, 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. 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 six months ended and as of June 30, 2025, the
Company has ceded $1,935,704,452 in premiums and $1,960,078,659 in reserves under this agreement.
B. Not applicable.

C. Referto Note 2 - Changes in Accounting Principles for the Company's disclosures on the adoption of the new PBBD.

The One Big Beautiful Bill Act (‘OBBBA”) was enacted on July 4, 2025. The Company is currently evaluating the impacts of the Act and
does not anticipate any material impact on the company’s surplus position as a result of OBBBA.

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 $ 481,903,358 |$ 464,839,476 |$ 17,063,882 | $ —
(2) Negative (disallowed) IMR admitted 481,903,358 464,839,476 17,063,882 —
(3) Calculated adjusted capital and surplus
Total
Prior Period General Account Capital & Surplus 8,206,002,467
From Prior Period SAP Financials
Net Positive Goodwill (admitted) 134,041,159
EDP Equipment & Operating System Software
(admitted) —
Net DTAs (admitted) 741,911,856
Net Negative (disallowed) IMR (admitted) 485,136,056
Adjusted Capital & Surplus $6,844,913,396
(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 7.0 %
(5) Allocated gains/losses to IMR from derivatives
Gains Losses
Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Prior Period $ 549,358,409 |$ 523,991,114
Fair Value Derivative Gains & Losses Realized to IMR -
Added in Current Period 38,297,784 54,339,939
Fair Value Derivative Gains & Losses Amortized Over
Current Period 14,603,706 16,515,327
Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Current Period Total 573,052,486 561,815,725

22. Events Subsequent

At August 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.

23. Reinsurance
A. Ceded Reinsurance Report
Section 1 — General Interrogatories
No change.
Section 2 — Ceded Reinsurance Report — Part A
No change.
Section 3 — Ceded Reinsurance Report — Part B

No change.
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STATEMENT AS OF June 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

NOTES TO FINANCIAL STATEMENTS

B -H. Not applicable.

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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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

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 12/19/2019
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 JUNE 30, 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? ...............cccceevirierereresiiecereeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, 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 amended? ......... ... Yes [ X] No[ ]
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 officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... S, 32,491,064
INVESTMENT

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

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

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt bbb E k£ e b e b £ R e R £ h R £ E b £ e b e bt ekt bt bttt $ .. .3,297,517,367 $. 3,381,565,299
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate 3.
All Other ....2,109,378,39% 3.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ... ....5,406,895,761 $.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c.coiiiiiiiiiiieiiiee et eee e D ettt $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiiiccce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeiiiiiiiccne 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. ..... ..1,071,350,680
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ..1,070,806,525
16.3 Total payable for securities lending reported on the liability PAgE. .........cceveveeecueueeeeeeeeeceeteee ettt ee et $ 1,003,374,762
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 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 ..........cccoooveveveueiiiiieiereiceae

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? .............cccccceoeeeee. 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?..........ccovoiriirrieeieirrreee e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........covverieceieieninnsecene 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. ..coooirririnicicanns 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[ 1 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:4 ... ... 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? ............. 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? ..............ccccoieeiin. Yes[ ] No[X]
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Changes to the code of ethics:

Updated links, minor text changes to sections on Harassment, Equal Opportunity
Employment, Inclusion at NYL, Why Engage Procurement, Covered Persons. Added a
paragraph titled Data Minimization, Removed Affirmative Action content.



STATEMENT AS OF JUNE 30, 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:
Amount
1.1 Long-Term Mortgages In Good Standing
B I = 4 T T o= T 1= USSR B
1.12 RESIAENTAI MOTGAGES ......vvivieieieiiietetetcecee ettt bt ettt e s et et e s s se st es e s et et et et esesssseses s e s e s et esssssses st sesesesesessss s asesesesesesssnss s ssas Peneseseaeneasasesesesenenenenasenanas 3,211,418
1.13 COMMEICIAI MOTGAGES ...........vvvvieieieee ettt ettt et s e st e s et et e b e s s e se s s es et e s e b et esese s eses et et et et esesess s st et esesesesesn s s asesasebesesn B 19,042,985,724
1.14 Total Mortgages in GO0 SANGING .......c.ovovevreeeeeeeeieeeeceete et eeeeaete et ses s aeae et ee s saeseteses s s asassesessssassesesesssassssesesessssansesssannans 19,046,197, 141
1.2 Long-Term Mortgages In Good Standing with Restructured Terms
1.21 Total Mortgages in Good Standing With RESIUCIUTEd TEIMIS..........cceueveveeeeceeeeeeeeeeeceete e eeeessaeae s s enssasee s esenssaesesesesensnanaenas $ 16,622,598
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
IR I - T4 Y [Ty (o= o T TSRS PEO TR . JE TSRO
1.32 Residential Mortgages
1.33 COMMETCIAI IMOTGAGES .........vvevevieieieeeeiete ettt ettt ettt s e et e s et s e s e s s ese s s s s e s et e b et esese s esesesesesesesess s es st esesesesessan s ssasasesesesesnsns Pnenessesnseeesenenenenaeanenas 130,000,000
1.34 Total Mortgages with Interest Overdue more than Three MONLNS ............ccoccueueiereeeeceeeeeeeeeeeceete e eeeessae et eeesesaeaeesenenesaeaenas 130,362,235
1.4 Long-Term Mortgage Loans in Process of Foreclosure
I - Ty Y [Ty (o= o [T OSSOSO RP SRR . JE OO SOPROOPO
I et To (=T = 1Y To Ty (o F= o[- TSR UTTUU . JE USRI
I O]y Ty g L= (ot o 1Y Ty (o= o [T TR PTUUTE.. FE TSRO
1.44 Total Mortgages in ProCeSS Of FOMECIOSUIE ..........ouiiiiiiieiieeet ettt ettt e et e e it e s st e eae e st e sseeseesseanseeneeeneeeneennes Plessieiasiiaesiaesaesaessaessaesseesaeesaesaesans
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoverrucueeeeeeeceeeeees e 19,193,181,974
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
G I - Ty Y (o Ta (o= o T TR PSRUTE . JO TSRO
GV et To =T o 1Y To Ty (o F= o [T TSR UTTUU . JO TSRO
1.63 COMMEICIAI IMOTIGAGES ........cvvvetcvieieieeee ettt ettt et et et et b s e se e e e e st e s et e s et essss s e s et esesebesesess s et es et et esesesssnesas et et esesesessssassssseseseseses Deseseseneaseaseseseeeseneneaeeanenenas (515,302)
1.64 Total Mortgages Foreclosed and Transferred t0 Real ESTAte ............c.c.oocueueueiecececeeie et seaeae e (515,302)
2. Operating Percentages:
2.1 AGH IOSS PEICENL ......eeueeiitetetctceee ettt ettt et e e et et et et et et e s s as s es et et et e s e s essas et sseses et e s eseseseseesss s ese s et esessseeses a2 es et et esesess s eses et et ebeseseas s esesesebesese S4eAeAeAea ettt et eRenenea ettt et e e s e s e s s %
A N oo oo = T aaT=T gL a0 1= ot=T o | PPN %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiii ettt ettt ettt e bt e bt e be e bt e bt e aeeeaeeaaeeshe e abeeabe e beeabeens Sooesaeesseeaeeeaseaasesaeesaeeeaesseesaesaneanaeas %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueieieieeceete et eeeeecee et e eeecae et eeesssteae et esenssaetetesesensssesesesesensssesesessnensrantena 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 .............cocooiiiiiiiiiiiciee e B
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccoceeeeunevn. 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 FEPOMING ENLILY? .......cvovieieiecieieiieceetete ettt ettt et s et s s s st e s st es et ss e s et et s e et e s s s s esesessnanas 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? ..ottt seee Yes[ 1 No[ ] NA[ ]
5.2 If no, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]
6.2 If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 13,567,517 |........ 142,891,259 |......c..e.. 125,440 | [ 156,584,216 |........... 5,247,182
2. AlASKA i AK oo L e 2,739,058 |.......... 60,796,222 |....cooeeeeen 2,859 | e 63,538,139
3. Arizona ..... . AZ ...22,397,006 |. 361,019,103 |. .. 383,640,824 |..
4. Arkansas .. .. AR ... 4,441,003 |.......... 62,867,467 |0 333,191 [ [ 67,641,661 |..
5. California .. CA . 244,470,622 |..... 2,088,471,530 |........... 1,364,815 |....ccoreiriiiiiins o 2,334,306,967 |..
6. Colorado ...... .. CO ...36,633,616 |........ 307,749,227 |. .. 344,690,754 |..
7. Connecticut .. . CT ...42,767,935 |........ 210,493,520 |. ..253,312,532 ..
8. Delaware ............. .. DE ... 4,511,988 |. ..67,786,198 |. ....12,318,899 |..
9. District of Columbia . . DC ... 3,426,802 |..........25,613,735 |.cooiieeen 6,633 | [ 29,047,170 |..
10. Florida .. .. FL ...64,822,146 |..... 1,005, 130,891 [.....eeee e 961,530 [oooeeiiiieiiiins e ,070,914,567 |..
11. Georgia .. GA ...25,283,49% |........ 283,648,156 |..............612,991 [ ..o [ 309,544,643 |..
12.  Hawaii .. .. HI .... 4,230,310 |........ 108,891,989 |. . 113,172,377 |..
13. Idaho .... . ID ... 1,793,875 |.......... 82,973,851 |. ....84,801,235 |..
14. lllinois ... L IL ...37,400,734 |........ 485,199,124 |. ..523,238,719 |..
15. Indiana . . IN ...36,371,709 |........ 126,632,814 |. 163,428,805
16. lowa ..... LA ... 8,932,761 |........ 133,347,689 |. 142,409,718
17. Kansas . .. KS 6,129,758 |. ..94,839,075 |. ..101,092,868 |..
18, KENLUCKY .. KY | b s 5,262,136 |.......... 96,041,635 |...............413,484 | [ 101,717,255
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b e 17,327,781 |........ 239,409,273 |..cveeeeeen 277,685 | [ 257,014,739
20.  MaiNe ...coooevieiiienieeneenieenieeneeieseesieenieenees. ME - e Lo s 1,976,487 |.......... 82,513,215 |. ....84,539,487 |..
21.  Maryland . ...22,927,137 |........ 269,439,977 |. ..292,512,068 |..
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b e 60,302,222 |........ 869,592,233 930,247,029
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 19,663,472 |........ 276,145,688 296, 143,391
24. Minnesota . .. MN ...24,611,311|........ 233,174,661 |. .. 258,282,693 |..
25.  Mississippi .. MS ... 1,815,086 |.......... 62,507,773 |. ....70,438,410 |..
26, MiSSOUM ..coeeeieeieeieeieeieeieeeeseeseeseeeneees. MO e Lo s 17,274,713 |........ 265,415,002 283,962,853
27, MONtANA ...oevveeieieeiieieeieeeeeeeeieseeseeneeees. MT e L fe 2,541,010 |.......... 49,872,899 |.....ooere . 56,832 | e 52,470,741
28. Nebraska .. ...10,705,230 |. ..54,936,566 |. ....65,669,679 |..
29. Nevada ........ ... 11,043,963 |. ..90,360,900 |. .. 101,463,548 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH o L foe 6,199,115 |........ 149,988,278 156,285,395
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b o 37,623,766 |........ 637,181,409 675,018,380
32.  New Mexico . NM e L foe 5,310,413 |........ 118,795,694 |. 124,139,487 |..
33. New York ..... . 143,166,684 |..... 2,191,916,738 |. ,335,227,552 |..
34.  North Caroling .......cccceeeeeveeieeniveeieeseenceenee. NC o e Lo 0. 35,456,931 ... 373,624,368 |. 409,522,095 |..
35.  North Dakota ..34,851,520 |. ....37,285,642 |..
36.  OhiO ... . 418,589,429 |. 439,897,999
37. Oklahoma . , oo 121,247,384 | 128,206, 366
38. Oregon ......... 9,000,130 |........ 203,770,582 |. .. 213,335,467 |..
39. Pennsylvania ... 39,075,337 |........ 511,369,076 |. .. 550,905,571 |..
40. Rhode Island .........cccoeeveeneenieenieeiinienines RE e b e 5,965,694 |.......... 59,189,755 |. ....65,189,158 |..
41. South Carolina . ...20,298,580 |. 226,129,224 |. .. 246,616,733 |..
42. South Dakota ... e 1,247,104 |........... 71,152,343 |. ....718,558,627 |..
43. Tennessee ... oo 177,289,413 | ...256,078,735 |..
44, TEXAS .eoveeveeeieeeieeiieeieeesieseeseeseeseeseeneenee. TX oo b 0., 91,929,086 |..... 1,119,145,220 |. ,212,272,288 |..
45, Utah oo UT | b . 5,882,486 ... 122,486,622 |. 128,533,128 |..
46. Vermont RV 51,891,176 |. ....54,281,445 |..
47, VIrginia .ooeeeeeeeseeeneeseeeeeieeeeseeseeseeneenes. VA e b 044,246,846 ... 420,445,781 |............... 464,975,436
48.  Washington ........ccceceeveeieeneeneenenieeieeees. WA | b 26,425,818 .. 519,639,115 |.............. 546,228,004
49.  West Virginia RV 34,287,674 |. ....36,023,002 |..
50. Wisconsin .... 181,052,402 |. .. 188,463,741 |..
51, WYOMING ...eeeiieieeieeieeieeieseeseeseeseeneene. WY b [ 2,325,124 |, 49,591,129 ..o 55,248 | [ 51,971,501
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e e o e
53. Guam .............. .. GU .. 1,497,567 |..
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  SUBLOtAl ..oceiiiiiiiii e 16, 039 307 625 |.......... 14,812,624 |.cooovieene 17 431,231,297 ........ 345,933,7%
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.................... .. 28,020
94.  Aggregate or other amounts not allocable by State..|. . et [ [ [ 690,122 |..
95.  Totals (Direct BUSINESS)........cccveerieeneeneeninenieenieenecoennss XXXl A, 377 829 190 |... 16,039,307,625 ...17,431,949,439 |..
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX cen 811,887,369 [oviieiieiiee oo o o 611,887,369 |..
97  Totals (All Business).... .1,989,716,559 |... 16,039,307,625 |. ... 18,043,836,808 |..
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 297,138,001 |..... 1,935,704,452 |.......... 14,812,624 |.....ocooeviiiiins e 2,247,655,077
99. Totals (All Business) less Reinsurance Ceded XXX 1,692,578,558 | 14,103,603, 173 15,796, 181,731 345,933,7%
DETAILS OF WRITE-INS
58001. ZZZ other alien ... XXX..ouon ...15,907,748 |. 380,936 .16,288,684 |..
58002.
58003.
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 15,907,748 380,936 16,288,684
9401. Parent company contribution for employee
benefit plans .....ccooovveveeiiiiiieceeecceeeeeeeeee e XX o 690,122 |..ooveiiiiciiiiieiee [ [ e 690,122 |.oovieiiicicieeee
9402, i sneseeens XX ereie e e f
9403, e sne e enns XX ereie e e f
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 690, 122 690, 122
(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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STATEMENT AS OF JUNE 30, 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

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-ADC GA 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)

sAvivivivivlvivivivlvlw)
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

PART 1 - ORGANIZATIONAL CHART

REEP-IND FREEDOM MA LLC (DE)
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 Ill 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 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)
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)
Phalanx Mortgage Opportunities Trust (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

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)

SC Speedway Grand National, 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 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)
NYL 717 Texas Member LLC (DE) fka MSSDF 727 Texas Member LLC
NYL 717 Texas Holdings LLC (DE) fka NYLife 717 Texas Holdings LLC
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)

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 Ill, LLC (DE)

MIREF Delta Court, LLC (DE)

MIREF Fremont Distribution Center, LLC (DE)

MIREF Century, LLC (DE)

MIREF Newpoint Commons, LLC (DE)

MIREF Northsight, LLC (DE)

MIREF Riverside, LLC (DE)

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)
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MADISON-OFC Centerstone | CA LLC (DE)
MADISON-OFC Centerstone Il CA LLC (DE)
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)
MCPF-MOB PEMBROKE PINES FL LLC (DE)
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NYLIM Capital LLC (DE)
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 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 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 VIII Ltd. (DE)
MCF CLO VIl LLC (DE)
MCF CLO VIlI 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)
Apogem Direct Lending Loan Portfolio 2023 LLC (DE)
Apogem DL Levered Fund 2023-1 LLC (DE)
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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)
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 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)
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)
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 Il 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)
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 H LLC (DE)
GPP VI Blocker | LLC (DE)
Apogem Co-Invest VII GenPar, GP LLC (DE)
Apogem Co-Invest VIl GenPar, LP (DE)
Apogem Co-Investment VII, LP (DE)
GoldPoint Partners Canada GenPar, Inc. (CAN)
NYLCAP Canada Il GenPar, Inc. (CAN)
NYLCAP Select Manager Canada Fund Il, L.P. (CAN)
NYLIM Mezzanine Partners Il GenPar GP, LLC (DE)
NYLIM Mezzanine Partners Il GenPar, LP (DE)
NYLCAP Mezzanine Partners Ill GenPar GP, LLC (DE)
NYLCAP Mezzanine Partners Il GenPar, LP (DE)
NYLCAP Mezzanine Partners lll, LP (DE)
NYLCAP Mezzanine Offshore Partners lll, L.P. (CYM)
NYLCAP Select Manager GenPar, LP (DE)
NYLCAP Select Manager Il GenPar GP, LLC (DE)
NYLCAP Select Manager Il GenPar, L.P. (CYM)
NYLCAP Select Manager Fund Il, L.P. (CYM)
NYLCAP India Funding LLC (DE)
NYLIM-JB Asset Management Co. (Mauritius) LLC (MUS)
New York Life Investment Management India Fund 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. lIl, 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)
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EIF Managers Il Limited (MUS)
AHF V ECI Aggregator LP (DE)
AHF V GenPar GP LLC (DE)
AHF V GenPar LP (DE)
AHF VI ECI Aggregator LP (DE)
AHF VI GenPar GP LLC (DE)
AHF VI GenPar LP (DE)
Apogem Heritage Fund V 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 IV, LP (DE)
ASF VII GP, LLC (DE)
Apogem Secondary Fund VII, LP (DE)
Apogem Secondary Fund VII Coinvestments, LP (DE)
Apogem Secondary Fund VIl (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)
PASCBF V GP, LLC (DE)

Private Advisors Small Company Buyout Fund V, LP (DE)

New York Life Investment Management Holdings LLC (continued)

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, (Cayman) LP (CYM)
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)
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 Il, LLC (DE)
RIC | GP, LLC (DE)
Richmond Coinvestment Partners |, LP (DE)
RIC I Carry Parent, LLC (DE)
RIC | 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)
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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 II, 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 Ill GP, LLC (DE)
PA Real Assets Fund Ill, LP (DE)
SAF GP LLC (DE)
Social Advancement Fund, LP (DE)
Washington Pike GP, LLC (DE)
Washington Pike LP (DE)
RLP Fund GP, LLC (DE)
RLP Fund, 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)
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 [-2007, LP (DE)
Index I1Q 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 Muni Insured ETF
NYLI MacKay Core Plus Bond ETF (DE)
NYLI MacKay California Muni Intermediate ETF (DE)
NYLI MacKayHigh Income ETF
NYLI Winslow Focused Large Cap Growth ETF
NYLI Winslow Large Cap Growth ETF
NYLI MacKay Securitized Income ETF
NYLI MacKay Muni Short Duration ETF
New York Life Investments ETF Trust (DE)
NYLI 500 International 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 Hedge Multi-Strategy Tracker ETF
NYLI Merger Arbitrage ETF
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
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 11l S.C.A., SICAV-SIF (LUX)
Kartesia Securities (LUX)
Kartesia Ill Topco S.a.r.l. (LUX)
Kartesia GP IV (LUX)
Kartesia Credit Opportunities IV SCS SICAV-SIF (LUX)
Kartesia Securities 1V (LUX)
Kartesia IV Topco S.a.r.l. (LUX)
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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 Italy 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
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 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
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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 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

New York Life Investment Management Holdings LLC (continued)

Cleome Index Euro Long Term Bonds
Cleome Index Euro Short Term Bonds
Cleome Index Europe Equities
Cleome Index USA Equities
Cleome Index World Equities
NYLI GF (Luxembourg)
NYLI GF AUSBIL Global Essential Infrastructure
NYLI GF AUSBIL Global Small Cap
NYLI 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 1l Co-Investment (GP) Limited (SCOT)
CCP IV Co-Investment LP (SCOT)
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 Il (GP) LLP (GBR)
CCP 1l Incentive Partners (GP) Limited (SCOT)
CCP 1l Incentive Partners LP (SCOT)
Curzon Capital Partners Ill (GP) Limited (GBR)
CCP Il (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)
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New York Life Investment Management Holdings LLC (continued)

Curzon Capital Partners IV S.a.rl. (LUX)
CCP IV Bolt Finco S.a.r.l (LUX)
CCP IV IREF 1 Holding Sarl (LUX)
CCP IV IREF 1 (ITA)
CCP IV Bolt 1 Sarl (LUX)
Stratford City Offices Jersey Unit (JE)
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.|
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 (JE)
CCP 5 Pool Partnership SLP (JE)
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 (JE
CCP 5 Jersey Fragco 2 Limited (J
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 (JE)
CCP 5 Jersey Fragco 10 Limited (JE)

CCP 5 Jersey Fragco 11 Limited (JE)

CCP 5 Long-Life Luxembourg S.a.r.I (LUX)

)
E)
JE)
JE)
JE)
JE)
JE)
JE)
JE
(
(

CCP 5 LL GP Sarl (LUX)

Curzon Capital Partners 5 Long Life SCSp (LUX)
EPISO 5 Incentive Partners GP Limited (JE)

EPISO 5 Incentive Partners SLP (JE)
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)
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New York Life Investment Management Holdings LLC (continued)

Pegasus Affordable Limited (UK)
Zen Housing Limited (UK)
EPISO 6 Waterfall Top Holdings Limited (UK)
EPISO 6 Waterfall LP (UK)
Waterfall HoldCo Limited (UK)
Waterfall PropCo Limited (UK)
Bury South Management Company (UK)
Crossway Management Company (UK)
Turbine Management Company (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-lImmobilien GmbH
EPISO 6 Platinum Holding S.a.r.I (LUX)
Frankfurt Wohnland GmbH (GER)
EPISO MB Holding S.a.r.l (LUX)
MB Property S.a.r.I (LUX)
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.| (LUX)
H Main 3 S.a.r.l (LUX)
H Main 4 S.a.r.| (LUX)
H Main 5 S.a.r.| (LUX)
H Main 6 S.a.r.I (LUX)
H Main 7 S.a.r.l (LUX)

EPISO 6 Nexus Holding S.a.r.I. (LUX)
Aventos Eta Investment GmbH
EPISO 6 Nexus MidCo S.a.r.l. (LUX)
EPISO 6 Manor GP S.a.r.l. (LUX)
EPISO 6 Manor JV SCSp (LUX)
EPISO 6 Manor Holding S.a.r.l. (LUX)
Manor Property S.a.r.l. (LUX)
Manor Devco Limited (UK)
EPISO 6 Northface Holding S.a.r.l. (LUX)
Northface 1 S.a.r.l. (LUX)
Northface 2 S.a.r.l. (LUX)
Northface 3 Fixtures S.a.r.l. (LUX)
EPISO 6 Panther Co-Investment SCSp (JE)
EPISO 6 Panther (JE) GP Limited
EPISO 6 Panther (JE) JV SLP
EPISO 6 Panther (JE) Holdco Limited
EPISO 6 Panther Property Limited (JE)
Point A Hotels (Web) Limited (UK)
Point A Hotels Limited (UK)
Raag St, Andrews Hotel Limited (UK)
Patrizia Hanover (St. Andrew) PUT (JE)
RaagG Hotels Limited (JE)
QMK Pub Westminster Limited (UK)
RAAG OBS Limited (JE)
QMK OBS Limited (IRL)
Raag Dublin Limited (JE)
QMK Dublin Limited (IRE)
Raag Kensington Holdings Limited (JE)
Raag Kensington Hotel Limited (JE)
QMK Kensington Limited (UK)
Raag Westminster Holdings Limited (JE)
Raag Westminster Hotel Limited (JE)
QMK Westminster Limited (UK)
Raag Liverpool Street Holdings Limited (JE)
Raag Liverpool Street Hotel Limited (JE)
QMK Liverpool Street Limited (UK)
Raag Kings Cross Holdings Limited (JE)
Raag Kings Cross Hotel Limited (JE)
QMK KX Limited (UK)
Raaq Paddington Holdings Limited (JE)
Raag Paddington Hotel Limited (JE)
QMK Paddington Limited (UK)
Raag Canary Wharf Limited (JE)
QMK Canary Wharf Limited (UK)
Raag Shoreditch Limited (JE)
QMK Shoreditch Limited (UK)
Raag Aberdeen (JE)
QMK Management Limited (UK)
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New York Life Investment Management Holdings LLC (continued)

TIPS One Incentive Partners GP Limited (JE)
TIPS One Incentive Partners SLP (JE)
TIPS One GP Sarl (LUX)
Tristan Income Plus Strategy One SCSp (LUX)
TIPS One Alpha Holdings Sarl (LUX)
TIPS One Alpha PV | Sarl (LUX)
TIPS One 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 (JE)
CCP 5 Pool Partnership SLP (JE)
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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Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0826 ...|New York Life Group .......ccceecevercinnes [uneen 66915 .... | 13-5582869 .. | 1583827 ..... 0000071633 .. New York Life Insurance Company ................
New York Life Insurance and Annuity
0826 ...|New York Life Group ........cccceeeeuunnnee .. [ 13-3044743 .. | 3683691 ..... 0000727136 .. Corporation .....ooeveeiiiiiiiiiiiii ..|New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
. 0826 ...|New York Life Group ........ccceeeeunnnnnn L [52-1530175 .| e | e NYLIFE Insurance Company of Arizona ........... .|New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 134199614 .| L | e New York Life Enterprises LLC .. New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 13-4081725 .. 2928649 ..... [0001270096 .. NYLIFE LLC ............ . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... ..| 46-4293486 .. | .. 0001606720 .. NYL Investors LLC New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ...
New York Life Investment Management Holdings
........................................................... ..| 52-2206682 .. 0001513831 .. LLC UV New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
....................... 27-0166422 .. NYLife Real Estate Holdings, LLC .... . . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
0826 ...|New York Life Group .. | 13-2556568 .. New York Life Group Insurance Company of NY New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
. 0826 ...|New York Life Group ........ccceeeeunnnnnn .. |23-1503749 .. Life Insurance Company of North America ...... .|New York Life Insurance Company ... Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... ..| 06-1252418 .. LINA Benefit Payments, Inc. .......ccccceuvunnnnee Life Insurance Company of North America ... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
......................... New York Life Benefit Payments LLC . . [New York Life Insurance Company . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... 47-2379075 .. NYL Real Assets LLC ............... . [New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... 47-2530753 .. NYL Emerging Manager LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
......................... NYL Wind Investments LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
......................... NYLIC HKP Member LLC ... New York Life Insurance Company .............. |Ownership ..67.974 ....|New York Life Insurance Company ..No
New York Life Insurance and Annuity
.......... NYLIC HKP Member LLC ... Corporation ........ccceeeeeeeeeeeeeeeeeeeeeeeenn... | Ownership ..32.026 ....|New York Life Insurance Company
.......... NYLIC HKP Venture LLC . NYLIC HKP Member LLC Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... NYLIC HKP REIT LLC . [NYLIC HKP Venture LLC Ownership.. .51.000 ....|New York Life Insurance Company
.......... NYLIM Jacob Ballas India Holdings IV . New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... . Flatiron RR LLC New York Life Insurance Company .............. |Ownership .100.000 ...|New York Life Insurance Company ...
.......... ..|98-1075997 .. Flatiron CLO 2013-1 Ltd. .. New York Life Insurance Company .............. | Influence . [New York Life Insurance Company ...

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

Flatiron CLO 2015-1 Ltd ....
Flatiron CLO 17 Ltd. ..
Flatiron CLO 18 Ltd. .....ccovvviviiiiiiiiiinns
Flatiron CLO 19 Ltd. ..ocovvvverciiiiiiieiiieene
Flatiron CLO 20 Ltd. ..
Flatiron CLO 21 Ltd ...
Flatiron RR CLO 22 LLC
Flatiron CLO 25 Ltd. ....coovvvercvieiiiieiiieene
Flatiron CLO 26 Ltd. .....ccovvvciviiiiiiiiiene
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
Stratford CDO 2001-1 Ltd.
Silver Spring, LLC
Silver Spring Associates, L.P.
SCP 2005-C21-002 LLC ..
SCP 2005-C21-003 LLC ..
SCP 2005-C21-006 LLC ..
SCP 2005-C21-007-LLC ..
SCP_2005-C21-008 LLC ..

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

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
Flatiron RRLLC ..ooovvieviiiiiiiiiiiiecieeee
New York Life Insurance Company

New York Life
New York Life

New York Life
New York Life

Silver Spring, LLC
New York Life Insurance Company

New York Life Insurance Company

Influence
Influence..
Influence
Influence
Influence..
Influence..
Influence..
Influence
Influence
Influence..
Influence..
Influence..
Influence
Board of D

. |Board of D

Influence..

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

Ownership..

irectors..

irectors..

... [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

ZEEE55EZZ22555555225888588888858

Insurance Company ...
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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-
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L€l
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. .. | SCP 2005-C21-009 LLC .. . New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ........ |..

NYMH-Taylor GP, LLC ...
NYMH-Taylor, L.P. ...
NYNH Attleboro MA, LLC ..
NYMH-Farmingdale, NY, LLC .........oeeeeiiiieins .

NYLMDC—King of Prussia GP, LLC ..........cccun.n.
NYLMDC—King of Prussia Realty, LP

.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..
. [NYMH-Taylor GP, LLC .. . [Ownership..
. [New York Life Insurance Company .. | Ownership..
New York Life Insurance Company .............. Ownership ...
New York Life Insurance Company ...

. NYLMDC King of Prussia GP, LLC ..

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

Ownership
. [ Ownership

88-1158147 ..

.. 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 ... ..No
.......... SCP 2005-C21-021 LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... SCP 2005-C21-025 LLC .. New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... SCP 2005-C21-031 LLC .. . [New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... 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 ... ... No.
.......... SCP 2005-C21-043 LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... SCP 2005-C21-044 LLC .. New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... SCP 2005-C21-048 LLC .. . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... SCP 2005-C21-061 LLC .. New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... 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 ... ... No.
.......... SCP 2005-C21-069 LLC .. New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... SCP 2005-C21-070 LLC . [New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... 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 ...........cceeeeeeeeeennnnnn. | 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 ... No...
.......... 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 ...........ceeevveeeeenennnn. | Ouwnership.. .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 ... ... N0
.......... NYMH-Plano, L.P. .... . [NYMH-Plano GP, LLC .......eeuneeeee 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 ... No...
.......... NYMH-Stephenville GP, LLC ....oovvvvvvvvivveeeennns [ onnn New York Life Insurance Company ... Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... NYMH-Stephenville, L.P. ..iiiis NYMH-Stephenville GP, LLC ...................... | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
... No....
... No....
... No....
...No
...No
... No....
... No....
... No....
.. No

.......... Country Place LP .... .. |New York Life Insurance Company .. | Ownership.. . 0.000 .... |New York Life Insurance Company
.......... 88-1150098 .. Country Place JV LLC ..oooeeiieiiiiiiiiiiis . |Country Place LP ........euveeennnnnee . | Ownership . 0.000 .... |New York Life Insurance Company
......................... REEP-MF Salisbury Square Tower One TAF LLC . New York Life Insurance Company Ownership ...95.500 ....|New York Life Insurance Company ...
New York Life Insurance and Annuity
......................................................................................................................................................... REEP-MF Salisbury Square Tower One TAF LLC . |..DE.....|......NIA....... [Corporation ........ccccccevriiiniieeeieeeeeeeeeee.. | Ownership ... 0.500 .... |New York Life Insurance Company
REEP-DRP Salisbury Square Tower One TAB JV REEP-MF Salisbury Square Tower One TAF LLC

| PP Ownership.. ..80.000 ....[New York Life Insurance Company ...

Salisbur

.......................... Salisbury Square Tower One LLC ..........ccceeee | .nn Ownership.. .100.000 ...|New York Life Insurance Company ...

.......... CUMBERLAND PROPERTIES LLC .....evvvvveeeneennnnnes New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ...| 47-3304035 .. 2015 DIL PORTFOLIO HOLDINGS LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ..| 47-3444658 .. PA 180 KOST RD LLC 2015 DIL PORTFOLIO HOLDINGS LLC ............. |Ounership.. .100.000 ... |New York Life Insurance Company ...

Cortlandt Town Center LLC ....
REEP-IND MCP West NC LLC
REEP-ADC GA LLC

.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..
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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 . ....N0..
REEP-HZ SPENCER LLC .... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND 10 WEST AZ LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
. REEP-IND 4700 Nall TX LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
37-1768259 .. REEP-IND Aegean MA LLC ... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
J IR REEP-IND Alpha TX LLC .... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 83-2598877 .. REEP-IND MCP V111 NC LLC .. |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND CHINO CA LLC ....... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND FRANKLIN MA HOLDER LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..|61-1738919 .. REEP-IND FREEDOM MA LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
. REEP-IND Fridley MN LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND Kent LLC ....... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 32-0442193 .. REEP-IND LYMAN MA LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 83-4607723 .. REEP-IND MCP |1 NC LLC ... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
83-4646530 .. REEP-IND MCP IV NC LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
.......... 83-4685915 .. REEP-IND MCP V NC LLC .... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
..| 83-4592121 .. REEP-IND MCP V11 NC LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
............... REEP-IND MCP 111 OWNER NC LLC ... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
.......... REEP-IND MCP West NC LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
REEP-IND STANFORD COURT LLC .. . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
REEP-IND STANFORD COURT CA LLC . REEP-IND STANFORD COURT LLC Ounership .100.000 ... |New York Life Insurance Company . ..No.
.......... REEP-IND Valley View TX LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ..No
REEP-IND Valwood TX LLC .NIA....... [ New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
. REEP-MF 960 East Paces Ferry GA LLC ........... |.eeereend e NIA....... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
82-1945938 .. REEP-MF 960 EPF Opco GA LLC ....evvvveeeeeeeeiennn | eevenad e NIA....... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
..| 84-4102691 .. REEP-MF Emblem DE LLC NIA....... [ New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
84-4056296 .. REEP-MF Gateway TAF UT LLC ...oooeeverreiiiiiiiees | e NIA....... New York Life Insurance Company . | Ownership ..99.000 ....[New York Life Insurance Company . ... No.
New York Life Insurance and Annuity
84-4056296 .. REEP-MF Gateway TAF UT LLC ...oooeeverreiiiiiiiees | e NIA....... Corporation Ownership .. 1.000 .... [New York Life Insurance Company . ....No
84-4028263 .. REEP-WP Gateway TAB JV LLC ..oovvvvvvvrriieieieens | evvenenad e NIA....... REEP-MF Gateway TAF UT LLC ... Ownership ..99.000 ....|New York Life Insurance Company . ... N0
New York Life Insurance and Annuity
..| 84-4028263 .. REEP-IP Gateway TAB JV LLC .. | Corporation .... .. |Ounership.. .. 1.000 .... |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 . ....NO..
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 . ....NO..
REEP-MF One City Center NC LLC . . |New York Life Insurance Company .. Ounership.. .}.100.000 ... [New York Life Insurance Company . ... N0..
REEP-MF One City Center NC New York Life Insurance Company . | Ounership .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 . ...No
REEP-OFC Aspect OR LLC ......ccoviiiiiiiieiins New York Life Insurance Company .............. OWNership.....ccooiuiiieiiiiiiieeeeee ..37.000 ....|New York Life Insurance Company ........ SN0
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 .............. ONNErSNIP. e .100.000 ...|New York Life Insurance Company
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. .. |REEP-OFC FOUR WATER RIDGE NC LLC ............... . New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ... .
REEP-OFC FIVE WATER RIDGE NC LLC ............... . New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
REEP-OFC SIX WATER RIDGE NC LLC New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
REEP-OFC SEVEN WATER RIDGE NC LLC .. New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
REEP-OFC EIGHT WATER RIDGE NC LLC .. New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
REEP-OFC NINE WATER RIDGE NC LLC . [New York Life Insurance Company ... .. | Ownership.. .100.000 ...|New York Life Insurance Company
REEP-OFC TEN WATER RIDGE NC LLC .. New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
REEP-OFC ELEVEN WATER RIDGE NC LLC . New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
REEP-MF FOUNTAIN PLACE MN LLC U . New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
REEP-MF FOUNTAIN PLACE LLC ...oeveiveeeiienne . REEP-MF FOUNTAIN PLACE MN LLC ................ Ounership.. .100.000 ... |New York Life Insurance Company ...

...|81-2351415 ..
.| 81-2456809 ..

.......... 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 ....eevvvvvvveeeeeeene [ enn . 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 ... U . New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
......................................................................................................................................................... REEP-RTL DTC VA LLC eeeeeieiiieeieeiieeiieeeeeeeees New York Life Insurance Company .............. |Ownership ..39.000 ....|New York Life Insurance Company
New York Life Insurance and Annuity
......................................................................................................................................................... REEP-RTL DTC VA LLC ..eeveieeeieeieiieeieeeeeeeeceeee | eevvnneend e NIALLLLLL [ Corporation cooeeeeeeiiiiiiiiiiiiiiiiieiieeeeeeeeeee. | Ownership ..61.000 ....|New York Life Insurance Company
............................................................................ 87-2706041 .. | ..oovvvvvevens | wevvvvevnennnnnn | evvvvenienesssesssssnssnnennnn. |REEP-RTL DTC-S VA LLC .oovvvvvveviiiiiieveeeeeeeeees [ eeeveeeen] oo oo NIALL..... [New York Life Insurance Company .............. |Ownership ..37.000 ....|New York Life Insurance Company
New York Life Insurance and Annuity

............................................................................ 87-2706041 .. | ..oevvvvvvvnnn | wevervnnnnnnnnn | evveeiiiiiiiiieiiisisssseseeeees |[REEP-RTL DTC-S VA LLC .evvvvviiiiiiiiiiiiiiiiiiae Corporation ........ccceeeeeeeeeeeeeeeeeeeeeeeenn... | Ownership ..63.000 ....|New York Life Insurance Company
.......... REEP-OFC 410 TOWNSEND CA LLC ... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-OFC 410 TOWNSEND . |New York Life Insurance Company ... .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Madison-LPP Kernersville GP LLC .. . New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Madison-LPP Kernersville LP .........cvvvevvvennns [ onn New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Madison-LPP Kernersville JV LP ....ccooeeeeeecc | oonn New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Madison-SS Kernersville QRS, Inc ... New York Life Insurance Company .............. [Ownership.. .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 ....ovvvvvvvevvvnnininnn [ eees . New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-OFC 1341 G DC LLC ..eeeveeeeeiiiiiiee 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 ...eeeeeeeeeeiiiiiiiiiiiiinn | eeevveeennd e NIALLLLLLL [ Corporation cooeeeeeeiiiiiiiiiiiiiiiiiiiiieeeeeeeeee. | Ownership ..35.000 ....|New York Life Insurance Company
.......... REEP-OFC 1030 15NW DC LLC ......ccceeeeeeeeeeeeees | eeeevvnnnnd cewen NIALLLL... [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 ....cceeeeeeeeeeeeeeeees | eeeevvnnnnd e NIALLLLLLL [ Corporation coeeeeeeeeeiiiieiiiiiiiiiieieeeeeeeeeee.. | Ownership ..35.000 ....|New York Life Insurance Company
.......... REEP-OFC 1111 19NW DC LLC ......ceeeeeeeeieeeeeees | eeeeveennnd e NIALLLL... [ 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 ...ooeeeeeeeeeieeieiees | eeeeveeennd e NIALLLLLLL [ Corporation coeeeeeeeeiiiieiiiiiiiiiiiiiieeeeeeeeeee. | Ownership ..36.174 ....|New York Life Insurance Company
.......... REEP-OFC 30 WM IL LLC New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-SS Marshfield LLC . . [New York Life Insurance Company . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... REEP- LLC Marshfield JV LLC ..coooeeeeeeien [ o REEP-SS Marshfield LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-SS Vallejo LLC .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ s New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...

REEP-OFC 353 Sacramento LLC ........ccccevcveennne
REEP-Royal 353 Sacramento JV LLC ...............
REEP-MF Reno LLC .
REKA 51M HOLDINGS, LLC ...ovvveeiieeeiieeeieenne
NJIND Raritan Center LLC ..
NJIND Talmadge Road LLC ....

New York Life Insurance Company .............. Ownership..
REEP-OFC 353 Sacramento LLC 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..

.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 ...
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.......................... NJIND Melrich Road LLC .......cvvvunnnnnniinnnnnne New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......................... FP Building 18, LLC New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......................... FP Building 19, LLC New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......................... Summitt Ridge Apartments, LLC . New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...

.......... PTC Acquisitions, LLC New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Martingale Road LLC ... . [New York Life Insurance Company ... . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... New York Life Funding . New York Life Insurance Company ... 0.000 .... |New York Life Insurance Company ...
.......... New York Life Global Funding .................... New York Life Insurance Company .............. 0.000 .... |New York Life Insurance Company ...
.......... Government Energy Savings Trust 2003-A ....... New York Life Insurance Company .............. | Influence..................eeeeeeeeeee.] . 0.000 ... [New York Life Insurance Company ...
UFI-NOR Federal Receivables Trust, Series
.......... 20098 New York Life Insurance Company Influence .. [New York Life Insurance Company ... LN B
.......... JREP Fund Holdings I, L.P. ... .. [New York Life Insurance Company ... . | Ownership.. ..|New York Life Insurance Company ... No...
.......... Jaguar Real Estate Partners L.P. .. [New York Life Insurance Company ... . | Ownership.. ....|New York Life Insurance Company ... No...
.......... REEP-NYL JAG ACQUISITION CO MEMBER LLC . . |New York Life Insurance Company ... .| Ounership.. ... |New York Life Insurance Company ... No...
.......... NYLIFE Office Holdings Member LLC .............. New York Life Insurance Company Ownership.. ..[New York Life Insurance Company ... ... N0
.......... 0001711406 .. NYLIFE Office Holdings LLC .....ccccccunnnnnnnnee NYLIFE Office Holdings Member LLC .... Ownership.. ..[New York Life Insurance Company ... ... No.
.......... 0001728620 .. NYLIFE Office Holdings REIT LLC .. NYLIFE Office Holdings LLC ....... . | Ownership.. ..|New York Life Insurance Company ... No...
.......... . . REEP-OFC DRAKES LANDING LLC .... .. [NYLIFE Office Holdings REIT LLC ... . | Ownership.. ..|New York Life Insurance Company ... No...
.......... REEP-OFC CORPORATE POINTE CA LLC . [NYLIFE Office Holdings REIT LLC ... . | Ownership.. ...|New York Life Insurance Company ... No...
.......................... REEP-OFC VON KARMAN CA LLC NYLIFE Office Holdings REIT LLC .............. |Ownership.. ...|New York Life Insurance Company ... ... No.
.......... REEP-OFC ONE BOWDOIN SQUARE MA LLC .... NYLIFE Office Holdings REIT LLC .............. [Ownership.. ..|New York Life Insurance Company ... ...No
.......... REEP-OFC 525 N Tryon NC LLC . .. [NYLIFE Office Holdings REIT LLC .. | Ownership.. ..|New York Life Insurance Company ... No...
.......... 525 Charlotte Office LLC .. . | REEP-OFC 525 N Tryon NC LLC ... . [Ownership.. ..|New York Life Insurance Company ... No...
.......... REEP-IMPIC OFC PROMINENCE ATLANTA LLC . [New York Life Insurance Company . | Ownership.. ..|New York Life Insurance Company ... No...
.......... REEP-IMPIC OFC 24th CAMELBACK AZ LLC ......... New York Life Insurance Company .............. |Ownership.. ....|New York Life Insurance Company ... N0
.......... NYLIFE Office Holdings Acquisition REIT LLC NYLIFE Office Holdings LLC ..................... | Ownership .|New York Life Insurance Company ........ [...NO......[..... .....
NYLIFE Office Holdings Acquisition REIT LLC
.......... REEP OFC Westory DC LLC ......cevveeeeiiiiiicenns e rree e e s snneneeeseseneeeeees | OWNEPSREPL i} . 100,000 . [New York Life Insurance Company
.......... Sol Invictus Note Issuer 2021-1 LLC ........... New York Life Insurance Company .............. [ Influence...........ccoeveniiiiniinnii [ .. 0.000 ... [New York Life Insurance Company ...
.......... Veritas Doctrina Note Issuer SPV LLC . . |New York Life Insurance Company ... Influence.. .0.000 .... [New York Life Insurance Company

Fairview Capital Partners,LLC .
AC 2023 NMTC Investor, LLC

AC 2023 NMTC Investor, LLC ..
USB NMTC FUND 2023-6, LLC ....
NYLIAC RLP 11, LLC oo
Development Funding Backed Pass-Through Trust
Series
NYLIC RLP 11, LLC
Phalanx Mortgage Opportunities Trust .
MSSIV NYL Investor Member LLC

MSSIV NYL Investor Member LLC ..
MSVEF Il Investor LLC

MSVEF Il Investor LLC
MSVEF Investor LLC ..
MSVEF Feeder LP
MSVEF REIT LLC

. [New York Life Insurance Company

. [New York Life Insurance Company

New York Life Insurance Company ...
New York Life Insurance and Annuity
Corporation
AC 2023 NWTC Investor, LLC .
New York Life Insurance and Annuity
Corporation
New York Life Insurance and Annuity
Corporation
New York Life Insurance Company ...
New York Life Insurance Company
New York Life Insurance Company ...
New York Life Insurance and Annuity
Corporation
New York Life Insurance Company
New York Life Insurance and Annuity
Corporation

MSVEF Investor LLC

. | Other....
Ownership..

MSVEF Feeder LP

. | Ownership..
Ownership..

Ownership

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

Ownership

Ownership ...

Ownership ...

. | Ownership..
Ownership..

Ownership

.49.000 ...
..79.200 ...

..19.800 ....
.100.000 ...

..100.000 ...

11750 .
.100.000 ...
..0.000 ....
..90.000 ...

..10.000 ...

...85.000 ...

...15.000 ....

100.000 ...
..55.560 ...
..55.560 ...

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
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......................... Madison Square Value Enhancement Fund LP .... MSVEF REIT LLC ......evvvvvenennnnnnnnnnnnnnnnnnnnn. | Ownership.. ..51.000 ....[New York Life Insurance Company ... vl N0
......................... MSVEF-MF Evanston GP LLC .......ccoeeeeeeeeeeeenns Madison Square Value Enhancement Fund LP . |Ownership.. ..51.000 ....[New York Life Insurance Company ...
......................... 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 ........evvvvvvnnnes MSVEF-IND Commerce 303 GP LLC ................ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... MSVEF-SW Commerce 303 JV LP .... . | MSVEF-IND Commerce 303 AZ LP .................. | Ownership.. .95.000 ....|New York Life Insurance Company
.......... ...| 88-2404158 .. MSVEF-MF Pennbrook Station GP LLC .............. Madison Square Value Enhancement Fund LP . |Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... ...| 88-2389603 .. MSVEF-MF Pennbrook Station PA LP ... MSVEF-MF Pennbrook Station GP LLC ........... |Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... ..|92-0292003 .. MSVEF-MF Burroughs Mill GP LLC Madison Square Value Enhancement Fund LP . |Ownership.. .100.000 ...|New York Life Insurance Company ...
......................... MSVEF-MF Burroughs Mill NJ LP . MSVEF-MF Burroughs Mill GP LLC ............... |Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... MSVEF-MF Gramercy JV GP LLC . . [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 .............cceeveeee.. | Ownership.. ..75.000 ....[New York Life Insurance Company ...
.......... ...|93-2307803 .. MSVEF-CR Gramercy Owner GP LLC ... MSVEF-CR Gramercy JV LP (Delaware) ......... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ..|93-2308168 .. MSVEF-CR Gramercy Ouwner LP ... MSVEF-CR Gramercy JV LP (Delaware) ......... |Ownership.. ..99.900 ....[New York Life Insurance Company ...
.......... 93-2308168 .. MSVEF-CR Gramercy Owner LP ... . | MSVEF-CR Gramercy Owner GP LLC (Delaware) |Ownership.. .0.100 .... |New York Life Insurance Company
......................... SEAF Sichuan SME Investment Fund LLC . . New York Life Enterprises LLC ................ |Ownership.. ..39.980 ....|New York Life Insurance Company ...
New York Life International Holdings Limited
............................................................................ 98-0412951 .. | wevvvviiiiiinn | evrverniniiinnn | eeriiiiiiiiiiinniniiienn [ eeeesnennns | MUSee] ol NIALLL.... [New York Life Enterprises LLC ................ |Ownership ..84.380 ....|New York Life Insurance Company
New York Life International Holdings Limited
............................................................................ 98-0412951 .. | wevvvviiiiiins | evrvrrniniiienn | eeieieiiieiieiieieenniiinnn [ eeennnnns | MUSeei ] o NIALLL.... [NYL Cayman Holdings Ltd. ....................... |Ownership ..15.620 ....|New York Life Insurance Company
Max Estates Limted. Max Ventures and New York Life International Holdings
......................................................................................................................................................... Industries Limited ........coooeeeeeeenn [ IND o NTAL L | Limited oo | Qunership ..19.450 ....|New York Life Insurance Company
Max Estates Limted.Max Ventures and
.......... Industries Limited ..IND... New York Life Insurance Company .............. |Ownership.. ..1.290 .... [New York Life Insurance Company ...
.......... Max | Limited ..IND... Max Ventures and Industries Limited ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Assets Services Limted. . ..IND... Max Ventures and Industries Limited . . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Square Limited .. . [Max Estates Ltd. .......cccceuuennneee . [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. ... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Towers Private. Limited . . [Max Estates Ltd. ... . [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. ......ccccovvrrvvnnnnns . [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 ... .... | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... NYL Worldwide Capital Investments, LLC ....... |..........]...... NIA....... [NYL Cayman Holdings Ltd. ....................... [Ownership..........ceeeeeieiiiiiiiiee...} . 100.000 ... |New York Life Insurance Company
Seguros Monterrey New York Life, S.A. de C.V.
..................................................................................................................................................................................................................... CMEX....) e JAG... [ New York Life Enterprises LLC ................ |OWnership......ccooooeiiiiiiiiiinnnnnnn ..99.998 .| New York Life Insurance Company ........ |....NO....oceee ooin
Seguros Monterrey New York Life, S.A. de C.V.
..................................................................................................................................................................................................................... CMEX...) e TAL [NYL Wor ldwide Capital Investments ...........|Ownership........cccooooiiiiiiiiiiieneennnd .. 0.002 ... | New York Life Insurance Company ........ |....NO....oecce ooin
Administradora de Conductos SMNYL, S.A. de Seguros Monterrey New York Life, S.A. de
......................................................................................................................................................... C.Vo iiiieieieeeenenennnnennnnnnnnnnnnnnnnnnmnnnnneee | MEXco] o DAL [V s | OWNETShPL e} .. 99,000 ... New York Life Insurance Company ........ |....NO.....f.cee ooin
Agencias de Distribucion SMNYL, S.A. de C.V. Seguros Monterrey New York Life, S.A. de
..................................................................................................................................................................................................................... CMEX. ] NTAL GV ieeeeees | OWNEPSRDL e ] .. 99,000 ... [New York Life Insurance Company ........ |...NO.....].o ...l




9¢l

STATEMENT AS OF JUNE 30, 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) *
Seguros Monterrey New York Life, S.A. de
......................................................................................................................................................... Inmobiliaria SMNYL, S.A. de C.V. .ooooeeeeeeeees [MEXC o NTAL | OV e | Ounershipcccccc 199,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
Agencias de Distribucion SMNYL, S.A. de
............... Inmobiliaria SMNYL, S.A. de C.V. ..... CMEX...] Ll NTALLLLLL | CLV Ownership ..1.000 .... |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 . |NYLIFE LLC Ounership.. ..}.100.000 ... [New York Life Insurance Company
13-3929029 .. NYLINK Insurance Agency Incorporated .......... NYLIFE LLC ... Ownership .100.000 ...|New York Life Insurance Company
. s NYL Investors (U.K.) Limited NYL Investors LLC ... . | Ownership .100.000 ...|New York Life Insurance Company
s NYL Investors REIT Manager LLC . . [NYL Investors LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company
33-2215510 .. 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
..| 33-2273403 .. MSVEF Il RT LLC .. .NIA....... |MSVEF RT Feeder 11 LP Ounership.. ..70.000 ....|New York Life Insurance Company
33-2175484 .. Madison Square Value Enhancement Fund |1 LP DE.....[...... NIA....... MSVEF 11 RT LLC Ownership ... .J..100.000 ... |New York Life Insurance Company
............... NYL Investors NCVAD Il GP, LLC .......cceeeeeeees | . DEueeis] weee s NIALL [NYL Investors LLC ......ceeeeiiiiiennnns [ Ownership oooooooi....... ). 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 ........cccceeeeieeeiiiieieo.....)...50.000 ....|New York Life Insurance Company ........ WNO e
McMorgan Northern California Value
......................................................................................................................................................... MNCVAD 11-0FC 770 L Street CA LLC .............. | .. DE.....]...... NIA....... | Add/Development Fund 11, L.P. .........cc.... | Ownership ..oooooeeeiieinniiinneenen . 100,000 ... |New York Life Insurance Company ........ [...NO.....].cco .o
McMorgan Northern California Value
MNCVAD 11-MF UNION CA LLC .ooveeeiiiiiiiiiiiiieeee | eeeen] e NIA....... Add/Development Fund I1, L.P. ..... Ownership ..}.100.000 ...|New York Life Insurance Company . N0 e
MNCVAD 11~ HOLLIDAY UNION JV LLC LDE] NIA....... VNCVAD 11-MF UNION CA LLC Ounership ... ...90.000 ....|New York Life Insurance Company . N0
McMorgan Northern California Value
MNCVAD 11-0FC HARBORS CA LLC .... LDE ] NIA....... Add/Development Fund I1, L.P. ........ . | Ownership ... .J..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 .......ccceee | vevvveeened o NIALL.... | Add/Development Fund 11, L.P. ....ccocceeee | Ounership....eeeeceeeiieeniieenieeenenn . 100.000 ... |New York Life Insurance Company ........ [...NO.....].cc. ...
McMorgan Northern California Value
MNCVAD 11-IND SHILOH CA LLC ..eevvvvveeeiiieniinns | eeeenead e NIA....... Add/Development Fund II, L.P. .. Ownership .100.000 ...|New York Life Insurance Company
. - MNCVAD 11-BIG SHILOH JC LLC ..o [ eeeeiena] s NIA....... VMNCVAD 11-IND SHILOH CA LLC Ounership ..90.000 ....|New York Life Insurance Company
84-1758196 .. MSSDF GP LLC NYL Investors LLC ... . | Ownership .100.000 ...|New York Life Insurance Company
..|93-2306247 .. MSSDF 11 GP LLC ... NIA....... INYL Investors LLC ... .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company
93-2399069 .. MSSDF 11 Member LLC .ooeeeeeeeeeeeeeeeeeeeeeeeeeeees | e 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 .ooeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e NIA....... Corporation Ownership ..65.000 ....|Corporation
93-2469180 .. Madison Square Structured Debt Fund I LP ... |..ccccei] e NIA....... MSSDF 11 Member LLC Ownership .100.000 ...|New York Life Insurance Company
92-2421807 .. MSSDF REIT 11 LLC voeeeeeeeeieeeeieeeeieeieeeeeeeeees e e NIA....... Ownership .100.000 ...|New York Life Insurance Company
84-1781419 .. MSSDF Member LLC .......eeeeeeeeeeiiiiiiiiiiiiiiiinn | eeeeneed e NIA....... New York Life Insurance Company .. Ownership ..35.000 ....|New York Life Insurance Company
New York Life Insurance and Annuity
..| 84-1781419 .. MSSDF Member LLC .. |Corporation .... . | Ownership.. ..|New York Life Insurance Company
..| 84-1797003 .. Madison Square Structured Debt Fund LP . | MSSDF Member LLC ... .. | Ownership.. ....|New York Life Insurance Company
84-1819107 .. MSSDF REIT LLC ... Madison Square Structured Debt Fund LP .... |Ownership ...|New York Life Insurance Company
84-1825208 .. MSSDF REIT Funding Sub | LLC .... MSSDF REIT LLC ... . | Qunership ..|New York Life Insurance Company
..| 85-4113067 .. MSSDF REIT Funding Sub 11 LLC ... . | MSSDF REIT LLC Ownership.. ..|New York Life Insurance Company
85-4120070 .. MSSDF REIT Funding Sub |11 LLC .... MSSDF REIT LLC ... . | Qunership ..|New York Life Insurance Company
MSSDF REIT Funding Sub IV LLC ... MSSDF REIT LLC ... . | Ounership ..|New York Life Insurance Company
MSSDF REIT Funding Sub V LLC . . | MSSDF REIT LLC Ownership.. .|New York Life Insurance Company

MSSDF REIT Funding Sub VI LLC ...
MSSDF REIT Funding Sub VII LLC

MSSDF REIT LLC ...

MSSDF REIT LLC

. | Ownership

Ownership

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

Insurance Company .

Insurance Company
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. 93-1441293 .. | ... UV ... |MSSDF-OFCB Voss San Felipe LLC .... Madison Square Structured Debt Fund LP .... |Ownership .100.000 ...|New York Life Insurance Company . R
MSSDF-OFCB Woodway LLC ......... . ...NIA....... [Madison Square Structured Debt Fund LP .... |Ownership..

..|93-1429937 .. .}.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 El Segundo LLC .. [Madison Square Structured Debt Fund LP .... |Ownership.. .}.100.000 ...|New York Life Insurance Company .
NYL 717 Texas Member LLC .. [NYL Investors LLC Ownership.. ..50.000 ....[New York Life Insurance Company .
NYL 717 Texas Member LLC ... . [NYL Investors LLC ... . | Ownership.. ..50.000 ....[New York Life Insurance Company .

.. |NYL 717 Texas Member LLC
. |NYL 717 Texas Member LLC
NYL Investors LLC

33-4333250 .. NYL 717 Texas Holdings LLC .
NYL 717 Texas Holdings LLC .

MSSIV GP LLC

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

. | Ownership..
. | Ownership..
Ownership

......................................................................................................................................................... LP oiiiiiiiiiiiiiieieiiiieieieiieeieiieeeeeeeeeeeeeenennees | eeeevvnennd e NTA L [MSSIV GP e | OwnershipL el . 51,000 L. New York Life Insurance Company ........ |....NO.....].coee ooin
Madison Square Strategic Investments Venture
......................................................................................................................................................... LP iiiiiiiiiiiiiieiiiiiieieiiieeeieeieeeeeeeeeeneeenenenes | eeeevinnnnd e NTA L [MSSIV GP e | OwnerShiPL el .. 49,000 ... New York Life Insurance Company ........ |....NO.....].ccee ooin
Madison Square Strategic Investments
......................................................................................................................................................... MSSIV REIT Manager LLC ......cevvvvvvvvvveveveenenns | eevevennnnd e NIAL [ Venture LP oo | Ownershipa..eeeeeienennn .. 51,000 ... New York Life Insurance Company ........ |....NO.....].cee ooin
Madison Square Strategic Investments Venture Madison Square Strategic Investments
......................................................................................................................................................... REITLLC «ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeen e NTAG L [ Venture LP o | Ownershipa.eeeenennn .. 51,000 ... New York Life Insurance Company ........ |....NO.....].co oons

Madison Square Strategic Investments

.......................................... MSSIV-MF Country Place MD LLC ... weveeeennd e NIALLLL [ Venture LP Ownership .. 0.000 .... [New York Life Insurance Company .

........................... 33-1407777 .. MSSIV-IND Speedway SC LLC .. DE.....]......NIA....... [New York Life Insurance Company .. Ownership ..45.900 ....[New York Life Insurance Company .
New York Life Insurance and Annuity

33-1407777 .. MSSIV-IND Speedway SC LLC Corporation . | Ownership ..5.100 .... [New York Life Insurance Company .

..| 33-1958036 .. NRL Speedway Venture LLC ... .. [MSSIV-IND Speedway SC LLC . Ownership.. ..[New York Life Insurance Company .

..| 33-1958036 .. NRL Speedway Venture LLC . [MSSIV-IND Speedway SC LLC . . | Ownership.. ..[New York Life Insurance Company .

............... SC Speedway Hwy 124, LLC ... NRL Speedway Venture LLC Ownership .|New York Life Insurance Company .
Madison Square Strategic Investments

33-4098304 .. MSSIV-IND Speedway Phase I1 JV SC LLC ........ Venture LP oo ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|New York Life Insurance Company
33-4399404 .. SC Speedway Grand National, LLC ................ . MSSIV-IND Speedway Phase Il JV SC LLC ..... Ownership .100.000 ...|New York Life Insurance Company .
..| 33-4122965 .. MSSIV-IND Speedway Phase |1 Member SC LLC . [MSSIV-IND Speedway Phase |l JV SC LLC Ownership.. .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 .
.|New York Life Insurance Company .

MSVEF GP LLC . NYL Investors LLC .....oovveveeimmeeeeiiiiiiieeees Ownership
MCPF GP LLC NYL Investors LLC ... .. | Qunership
Madison Core Property Fund LP . [NYL Investors LLC ... . | Management.
MCPF Holdings Manager LLC Madison Core Property Fund LP Ownership
MCPF MA Holdings LLC ... Madison Core Property Fund LP ................ Ownership

..| 94-3300961 ..
83-4025228 ..
83-4049223 ..

MCPF Holdings LLC .... . [Madison Core Property Fund LP .. Ownership.. .|New York Life Insurance Company .
MADISON-IND TAMARAC FL MCPF Holdings LLC Ownership .|New York Life Insurance Company .
MADISON-OFC BRICKELL FL LLC MCPF Holdings LLC ... . | Qunership .|New York Life Insurance Company .
MADISION-IND POWAY CA LLC .. . [MCPF Holdings LLC ... Ownership.. .|New York Life Insurance Company .
MADISON-LPC POWAY JV LLC MADISION-IND POWAY CA LLC . | Qunership .|New York Life Insurance Company .

MADISON-MF GRANARY FLATS TX LLC ......evvveneeee MCPF Holdings LLC ...coovrveiiiiiiiiiiiiiiiieieeees OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|New York Life Insurance Company
MADISON-MF GRANARY FLATS TX LLC (Delaware)

......................................................................................................................................................... MADISON-AO GRANARY FLATS JV LLC .....cevvvveeeee | DE.eiis] e NIALLLLL Ownership........oeeeeeeeeeeeeeeeeeeee} . 100000 ... |New York Life Insurance Company
............... MADISON-AO GRANARY FLATS OWNER LLC ............ Ownership .100.000 ...|New York Life Insurance Company .
MADISON-MF THE MEADOWS WA LLC ...... . [MCPF Holdings LLC ... . | Ownership.. .100.000 ...|New York Life Insurance Company .

87-3125674 ..

MADISON-MF THE MEADOWS WA LLC (Delaware) . |Ownership..... .100.000 ...|New York Life Insurance Company .
MADISON-ACG THE MEADOWS OWNER LLC
MADISON-ACG THE MEADOWS JV LLC .... JR PR DU NIA....... (Delaware) Ownership ..90.000 ....[New York Life Insurance Company .
MADISON-MOB Lee Highway VA LLC LDE] NIA....... MCPF Holdings LLC ... Ownership .100.000 ...|New York Life Insurance Company .

Madison-0FC 5161 CA LLC .......evvvuunnnnnnnnnnnes LDEL s NIA....... MCPF Holdings LLC ....ccevvriiiiiiiiiiiiiianiaanes OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ...[New York Life Insurnace Company ........ N0

MADISON-ACG THE MEADOWS OWNER LLC ...
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. . RN I P s ... |MADISON - SS Kernersville QRS, Inc. . MCPF Holdings LLC .....eevveiiiiiieeeeiiiieens Ownership .100.000 ...|New York Life Insurnace Company . .

MADISON - LPP Kernersville JV GP LLC . |MADISON - SS Kernersville GRS, Inc

.| Third Party ...oooooeeeii

. [Ownership.. ..90.000 ....[New York Life Insurnace Company .

MADISON - LPP Kernersville JV GP LLC . .. | Ownership.. ..10.000 ....|New York Life Insurnace Company
MADISON - LPP Kernersville JV LP .. .. |MADISON - SS Kernersville QRS, Inc. . | Ownership.. ..90.000 ....|New York Life Insurnace Company
MADISON - LPP Kernersville JV LP .. ..|Third Party .... . . | Ownership.. ..10.000 ....|New York Life Insurnace Company
MADISON - LPP Kernersville GP LLC .. |MADISON - LPP Kernersville JV LP . Ounership.. .100.000 ... |New York Life Insurnace Company .
MADISON -LPP Kernersville LP ....... .. |MADISON - LPP Kernersville JV LP . Ownership.. ..}.100.000 ...|New York Life Insurnace Company
MADISON-IND 2080 ENTERPRISE CA LLC .. [Madison Core Property Fund LP .. Ownership.. .}.100.000 ...|New York Life Insurance Company
MADISON-IND CLAWITER CA LLC ..... .. [Madison Core Property Fund LP .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
MADISON-REDCO CLAWITER JV LLC ... .. |MADISON-IND CLAWITER CA LLC .... . | Ownership.. .}.100.000 ... |New York Life Insurance Company .
MADISON-IND ENTERPRISE RIALTO CA LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company
MIREF Mill Creek, LLC .... .. [Madison Core Property Fund LP .. Ownership.. .100.000 ...|New York Life Insurance Company
MIREF Gateway, LLC ........ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company
MIREF Gateway Phases Il and Ill, LLC .. [Madison Core Property Fund LP .. Ownership.. .}.100.000 ...|New York Life Insurance Company
MIREF Delta Court, LLC ....ccevvvrerenns .. . [Madison Core Property Fund LP .. .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company
MIREF Fremont Distribution Center, LLC ....... . Madison Core Property Fund LP ................ Ownership .100.000 ...|New York Life Insurance Company
MIREF Century, LLC Madison Core Property Fund LP Ownership .100.000 ...|New York Life Insurance Company
MIREF Newpoint Commons, LLC . [Madison Core Property Fund LP .. Ownership.. .100.000 ...|New York Life Insurance Company

MIREF Northsight, LLC
MIREF Riverside, LLC

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

Madison Core Property Fund LP Ownership
Madison Core Property Fund LP ................ Ownership

Bartons Lodge Apartments, LLC . . .. [Madison Core Property Fund LP .. Ownership.. ..}..90.000 ....|New York Life Insurance Company
MIREF 101 East Crossroads, LLC .... | DBt NIA....... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company
101 East Crossroads, LLC ... LDE ] NIA....... MIREF 101 East Crossroads, LLC ... Ownership .100.000 ...|New York Life Insurance Company

MIREF Hawthorne, LLC ..
MIREF Auburn 277, LLC ....
MIREF Sumner North, LLC .
MIREF Wellington, LLC ....
MIREF Warner Center, LLC ...
MADISON-MF Duluth GA LLC
MADISON-OFC Centerstone | CA LLC ..
MADISON-OFC Centerstone |11 CA LLC
MADISON-MOB Centerstone [V CA LLC

MADISON-OFC Centerpoint Plaza CA LLC
MADISON-OFC One Main Place OR LLC
MADISON-MF Hoyt OR LLC

. . .. [Madison Core Property Fund LLC
PR PO I NIA....... Madison Core Property Fund LLC ...
Madison Core Property Fund LLC ....
. [Madison Core Property Fund LLC
Madison Core Property Fund LLC ....
Madison Core Property Fund LLC ....
. [Madison Core Property Fund LLC
Madison Core Property Fund LLC ....
Madison Core Property Fund LLC ....
. [Madison Core Property Fund LLC
Madison Core Property Fund LLC ....
Madison Core Property Fund LLC ....
MADISON-RTL Clifton Heights PA LLC . |Madison Core Property Fund LLC
MADISON-IND Locust CA LLC s Madison Core Property Fund LLC ...
MADISON-OFC Weston Pointe FL LLC ............... Madison Core Property Fund LLC ...
MADISON-MF MCCADDEN CA LLC .... . [Madison Core Property Fund LLC
MADISON-OFC 1201 WEST IL LLC ... Madison Core Property Fund LLC ....
MADISON-MCCAFFERY 1201 WEST IL LLC MADISON-OFC 1201 WEST IL LLC
MADISON-MF TECH RIDGE TX LLC .... . |Madison Core Property Fund LLC
MADISON-RTL SARASOTA FL, LLC Madison Core Property Fund LLC ...
MADISON-MOB CITRACADO CA LLC Madison Core Property Fund LLC .... Ounership
Madison-MF Osprey QRS Inc . [Madison Core Property Fund LP .. | Ownership..
Madison-MF Osprey NC GP LLC Madison-MF Osprey QRS Inc. ...........cc...... Ownership
Madison-MF Osprey NC LP . Madison-MF Osprey QRS Inc. ... Ownership
Madison-MF Osprey NC LP . .. [Madison-MF Osprey NC LP .... Ownership..
MADISON-IND LNDR TABOR ROAD NJ LLC . [Madison Core Property Fund LP Ownership..

. [Ownership..
Ownership
Ownership
. [ Ownership..
Ownership
Ownership
. [Ownership..
Ownership
Ownership
. [ Ownership..
Ownership
Ownership
. [Ownership..
Ownership
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 .
.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 .
..}.100.000 ...|New York Life Insurance Company .
.100.000 ...|New York Life Insurance Company .
..92.500 ....|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 .
..99.000 ....|New York Life Insurance Company
.. 1.000 .... [New York Life Insurance Company .
.100.000 ...|New York Life Insurance Company .

................. 87-4097153 ..
................. 87-4075458 ..

EE55555555555555555555555555555555555555555858585858




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION
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.......... . . .. |MADISON-SS Crozet VA LLC .. . Madison Core Property Fund LP ................ |Ownership.. .100.000 ...|New York Life Insurance Company ........ |....NO......]eeee nns
.......................... MADISON-LPP Croze JV LLC .. Madison Core Property Fund LP ................ [Ownership.. .100.000 ... |New York Life Insurance Company ... N0
.......................... Madison-MF Apex Newbury PA LLC ...........c.co.o. | ..on Madison Core Property Fund LP ................ |Ownership.. .100.000 ...|New York Life Insurnace Company ... LNOL] e
.......................... MCPF-MOB PEMBROKE PINES FL LLC ................. Madison Core Property Fund LP ................ |Ownership.. .100.000 ...|New York Life Insurnace Company ... N0 e
New York Life Investment Management
.......................................................... NYLIM Capital LLC ..oooveeeeeeeieiiiiiiiiiiiieneeeees | DBt e NIALLLLcc. [Holdings LLC e | OWNErShipL e} . 100,000 ... | New York Life Insurance Company ........ |....NO....of.ceee oois
New York Life Investment Management
......................................................................................................................................................... Bow River Advisers, LLC ......coeeveeeeeennnnnnenes | DBt e e NIALco. [Holdings LLC e | OWNETShipL e} . 49,000 ... New York Life Insurance Company ........ |....NO....of.ceee ooin
New York Life Investment Management
......................................................................................................................................................... NYL Investments Europe Limited .........ccccceees | eevvennnnn] ceeeee NIALoo [Holdings LLC e | OWNErShipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof .o oonn
New York Life Investment Management
............................................................................ 98-1108933 .. | .eevvvvveeeenn | wevevvvmemnnnnnn | eeneneniiiiiiiiiiieeennenn. [NYL Investments (International) Ltd. ..........|..ccccoooo] ceccee NIAC . [Holdings LLC ..eeeeeeiiiees | OWNETShiPL e ) . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeer oonn
New York Life Investment Management
.......... ...|98-1108959 .. NYL Investments (Services) Ltd. .......ccccccee [..en Holdings LLC ........cccooouunnininnninnnnnnnnnnnn. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... ..|98-1108940 .. | .. NYL Investments UK LLP .......cooeveeeeieineeenennn | oonn NYL Investments (International) Ltd. ....... |Ownership.. ..99.000 ....[New York Life Insurance Company ........ |....NO......| eeee nns
.......... 98-1108940 .. | .eeevvvvveinnn | e NYL Investments UK LLP .........ooooeiiiiiiiiiiiins NYL Investments (Services) Ltd. .............. |Ownership ..1.000 .... [New York Life Insurance Company ........ |....NO..oooi] eeee i
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 .. | .............. [0000061227 .. | ....ccoeeeeeeeiieeeeeeeeeeee. | MacKay Shields LLC ...oooooeeeeeiieieins | W DBt e NTALLLLLLL [ Holdings LLC .o [ Ownership.. ...} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ccee coeee
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 .. | ..eeeeeieiienn | eeveennenenninnn | s [GP LLC s | DB NTAGLLL [MacKay Shields LLC ....eeeeeeeeeeeeiieeeeeeeeeeee. | OWnershipa..aieeieeeenn . 100,000 ... | New York Life Insurance Company ........ |....NOooofeeer ooin
MacKay Shields Core Plus / Opportunities MacKay Shields Core Plus Opportunities
............................................................................ 27-2851036 .. | ..eeeeeeeennnn 0001502131 L | eeeeiiiiiieeen [FUND P s | DB NTAG L [Fund GPOLLC e | Ownership e ) . 100,000 .. | New York Life Insurance Company ........ |....NOooof .o s
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 .. 0001432467 .. L.P. ... DE.....[......NIA....... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
............................................................................ 22-2267512 .. | .eeeeeeeeeen.. | 0001432468 .. | ........eeeieiiiiiiiiininnnnnne. [MacKay Municipal Opportunities Fund, L.P. .. [..DE.....|......NIA....... [LLC Ownership........coeeeeeeeeeeeeeieeeeeee.} . 100000 ... |New York Life Insurance Company ........ |....NO.....|.ccco oot
MacKay Municipal Managers Credit
............................................................................ 270676650 .. | .evevverreennn | eeveerenernnnnnn | eeneeeiiiiiiieiiiieieeeeeeeeen. [ Opportunities GP, LLC ......eeeeeiiiiiiiiiiiiinnnnnn | DBl o NIALLLL... [MacKay Shields LLC .......ccoeeeeeeeeeeeeeeeeeeee. | OWnership.....eeeeeeiiiiiiiiiiiiieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer ooin
MacKay Municipal Credit Opportunities Master MacKay Municipal Managers Credit
............................................................................ 30-0523736 ..| ...eeeeveeeen. 0001460030 .. | .eeeiiiiiiiiiiiiiiiiiieeeeeees [FUnd, LPL o | DB NTALLL... [ Oppor tunities GP LLC ...........eeeeeeiiieeennnnn |OWNErShip...iiiieeeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . s
MacKay Municipal Credit Opportunities Fund, MacKay Municipal Managers Credit
............................................................................ 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 .. | ....eeeveeeenn 0001700102 .. | .eeeeenenniiiiiiiiiiiieeeeeeen [FUnd, LLPL o | L DB NTALLL... [ Oppor tunities GP LLC ..........eeeeeeieeineennnnn |OWNErShip...iiiiiiieeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer oonn
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 .. | ..oeeeeeennnnn 0001532022 .. | i [FUND P s | L DR Fund GP LLC ...ooeeeeeeeiieeieiieieeieeeeeeeeeeeeeee. | Ownership...eeeeeeeeeiiiiiiiiiiiiiieeeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO.ooo oo 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 ..........eeeeveeeeeeennnn | IBL.) ceeeiiis i [New York Life Insurnace Company ..............|Ownership.........ccccooeiiiiiiiicnnnnid .. 0.000 ... | New York Life Insurance Company ........ |....NO...oo e oonn
Plainview Funds plc MacKay Shields
......................................................................................................................................................... Strategic Bond Portfolio ..........eeeveeveeeennnnn | IBL) ceeiiiis iiiiiis [MacKay Shields LLC ....ooeeeeeeeeeeeeeeeeeeeeeeees | Ownership....eeeeeieeennd .. 0.000 ... [ New York Life Insurance Company ........ |....NO....o.cce ooin
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio |[..IRL....J......NIA....... [MacKay Shields LLC ...............eeeeeeeeeeeeee.. | Ownership....eeeeiiiiiinnnnneneenn) .. 0.000 ... [New York Life Insurance Company ........ [...NO....of.ee ..enn
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Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio IRL....J......NIA....... [New York Life Insurance Company .............. | Ownership........ccccceeeouuuunnnnnnnnnnnnt .. 0.000 ... [New York Life Insurance Company ........ |....NO..ooo|ceeee oonn
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio .........cccceeeeeeeeeennnnn | IRL.L) o NTALLLLL.. [MacKay Shields LLC ........ccooeeeeeeeeeeeeeeeeee. | OWNership. ... .. 0.640 ... [ New York Life Insurance Company ........ |....NO...oof . s
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........cccceeeeeeeennnnnn | IRL....) oo NIALLL.... [New York Life Insurance Company .............. | Ownership........ccccoooiiiiiiiiiinnnnnnn} ..99.360 ....|New York Life Insurance Company ........ |....NO....o|ceee s
............................................................................ 27-3064248 .. | .eeeeeiiiiiinn | e . DE.....]......NIA....... [MacKay Shields LLC ...........cceeeeeeeeeeeeeeeee. | Ownership.....ocoeeeiiiiiiinneennn . 100,000 ... | New York Life Insurance Company ........ |....NO...oof e oonn
MacKay Shields High Yield Active Core Fund
.......... ..| 26-4248749 .. 0001502130 .. S DE.....]eeeeo NIAL.... [GP LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
......................................................................................................... 0001502133 .. LBWU....)......NIA....... [MacKay Shields LLC ...........ccceeeeeeeeeeeeeeee. | OWnership. ..ot .. 0180 ... | New York Life Insurance Company ........ |....NO...oo e oonn
............................................................................ 45-2732939 .| eeeeeiiiiienn | e . DE.....]......NIA....... [MacKay Shields LLC ...........ccceeeeeeeeeeeeeeee. | Ownership.....cooeeiiiiinenenen . 100,000 ... | New York Life Insurance Company ........ |....NO...oofecoe oonn
MacKay Shields Core Fixed Income Fund GP
............................................................................ 45-2733007 ..| ...eeeeeeeee.. | 0001529525 eeteeeeeeeeeeeeeaeeeeeeeeeee. | MacKay Shields Core Fixed Income Fund LP ... |..DE.....|.cccee NTALccoiit JLLC e eeees [ OWRETShp. ... . 100.000 ... |New York Life Insurance Company ........ |....NO......|.coce woeee
MacKay Shields Select Credit Opportunities
............................................................................ 821760156 .. | .eeevveevenenn | eeveemmmnnnninnn | s [FUND GPLLC oo | L DB NTALLL [MacKay Shields LLC ....eeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership...eeeiieeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer ooin
MacKay Shields Select Credit Opportunities MacKay Shields Select Credit Opportunities
............................................................................ 81-4553436 .. | .............. |0001703194 teeeeeeeeeeeeeeeee e FUN LR | W DB NTAL | FUND GPOLLC eeeeeeeeeeeeeeeeeeees [ OWREPSRPL ...} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coee oot
MacKay Municipal Managers California
............................................................................ 47-3358622 .. | eeeeeeereeinn | eeveeennnnnninnn | eiieieieiiiieeeeeeeeen. [ Opportunities GP LLC L....ooiiiiiiiiiiiiiiiiiiieeens [ DB NTALLLL... [MacKay Shields LLC .......cooeeeeeeeeeeeeeeeeeeee. | OWnership.....eeeeeeiiiiiiiiiiiiieeeenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeer ooin
MacKay Municipal California Opportunities MacKay Municipal Managers California
......................................................................................................................................................... Fund, L.P. oo | W DB NTALLLL... [ Oppor tunities GP LLC ..........eeeeeeeeeenennnnnn | OWNErShip....eeeiiiiieeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oo oo ooin
MacKay Municipal New York Opportunities GP
............................................................................ 81-2401724 .| eoeeiiiiiiii | e | e [LLC e | L DR NTALLL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeees | Ownership..aeeeiieeeenn . 100,000 .. | New York Life Insurance Company ........ |....NO.ooof e oonn
MacKay Municipal New York Opportunities MacKay Municipal New York Opportunities GP
.......... ..| 38-4002797 .. 0001685030 .. Fund, L.P. LDE ] NIALL Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
MacKay Municipal New York Opportunities GP
.......... 0001700100 .. MacKay Municipal Opportunity HL Fund LP ..... | .. DE.....]|.eeoe NIALcoois [LLC e ieeeeeeeen | OWNETShDL.L .100.000 ...|New York Life Insurance Company ... N0 e
.......... ..| 81-2575585 .. MacKay Municipal Capital Trading GP LLC ..... |..DE.....|......NIA....... [MacKay Shields LLC ............................... |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
MacKay Municipal Capital Trading Master
............................................................................ 36-4846547 .. | eevereeiiiinn | rereriiiiininnn | s [FURD, LR e |G DB o NTALLLLLL [ MacKay Municipal Capital Trading GP LLC .. |Ownership........cccceeeevvvuuunnnnnnnnnnnnh. 100.000 ... |New York Life Insurance Company ........ |....NO.....].ceee s
MacKay Municipal Capital Trading Fund, L.P.
............................................................................ 371836504 .. | .evvveveviiinn | eevreriniiininnn | e | eeeeeneeeeeeeseseeseeeeeseeesssseesesesseeeeeeeseeesseeneees | o2 DEevens| e NIALLL.. [MacKay Municipal Capital Trading GP LLC .. |Ownership........cccceeevvuvuunnnnnnnnnnnnh. 100.000 ... |New York Life Insurance Company ........ |....NO.....].ccee oois
MacKay Municipal Managers Strategic
............................................................................ 81-4932734 .| evvveeiieienn | evveviniiiniinn | eviiiiiiiiieeeeeeeeee. | Opportunities GP LLC L....eeiiiiiiiiiiiiiiiieieeenns | DBl ] oo NTAGLLLL [MacKay Shields LLC ...ooooeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip....eeeeeeeeeeieiininiinennnnnnnnnnh. 100000 ... | New York Life Insurance Company ........ |....NO.....].ccee oois
MacKay Municipal Strategic Opportunities MacKay Municipal Managers Strategic
............................................................................ 37-1846456 .. | .............. |0001701742 et JFUND LR e | W DB el NTALLLLLLL | Oppor tunities GP LLC ...oeeeeeeeeeeeeeeeeeeeee.. [Ownership....o...} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.eees wees
MacKay Shields Intermediate Bond Fund GP LLC
............................................................................ 821715543 .. | wevvviiiieiinn | evvrrnnniininnn | s [ e sseeseeeesseeseeeeenes | o2 DEevens| e NIAGLLLLL. [MacKay Shields LLC ...ooooeeeeeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeeeeeeeeeeivinnenennnnnnnnnnh. 100,000 ... |New York Life Insurance Company ........ |....NO.....].e oois
MacKay Shields Intermediate Bond Fund GP
............................................................................ 82-1716026 .. | .............. |0001715261 ceeeeeeeeeeeieeeeeeeneee... | MacKay Shields Intermediate Bond Fund LP ... |..DE.....|.cceee NTALccoiit JLLC eneeeeens [ OWREPSRiP. .} . 100,000 ... | New York Life Insurance Company ........ |....NO...oo|.vees woeee
MacKay Municipal Managers Opportunities
......................................... Allocation GP LLC .. DE.....]......NIA....... [MacKay Shields LLC .... | Ownership.. .100.000 ...|New York Life Insurance Company ... N0
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3051488 .. | ...eevvvvevenn | wevvvvervvnninnn | eveveiiiiiiiiiiiiiieeenennnn. |Allocation Master Fund LP .......oooovvviieiien [ DB e NTAGLLLLLL [ Al Tocation GP LLC ...eeeeeeeiiiieeenns | OWNETShiP..eeiiiiiiiiiiiiiiiiiiieeeeennnh . 100,000 ... [ New York Life Insurance Company ........ |....NO.....].ceee oois
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
.......... ..| 83-3085547 .. Allocation Fund A LP .. DE.....].....NIA....... [Allocation GP LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3088001 .. | ..eeevvvvvvene | wevvvvevvrnnnnnn | wenniiiiiiininninnnnnnnnnnnnnn.. |Allocation Fund BLP ..oooooeeeeeeeeeeeeeeeeeeeee. [ DB NIALLL.... [AlTocation GP LLC .....cccoeeeeeeeeeeeeeennnnnn. | OWNEISHip..eeiiiiiiiiiiiiiiiiiiineeeee. b . 100,000 ... [New York Life Insurance Company ........ |...NO.....].cooo ...
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MacKay Municipal Managers U.S.
......................................................................................................................................................... Infrastructure - Opportunities GP LLC ........ |..DE.....[......NIA....... |MacKay Shields LLC .............eueerueuuunennnnnn | OUNErShip. ... 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Municipal U.S. Infrastructure MacKay Municipal Managers U.S.
............................................................................ 83-3010096 .. | ..eevvvvveeenn | eeverrennennnnnn | eeneeenneisiiiiiiieieeeeeeeeeee. [ Opportunities Fund LP ... | DB o NIALLL.... [ Infrastructure - Opportunities GP LLC ..... |Ownership........cccccoeiiuuuuunnnnnnnnnnnnd . 100,000 ... |New York Life Insurance Company ........ |....NO.oooeeeer oonn
MacKay Municipal Managers High Yield Select
............................................................................ 84-2017635 .. | .eeeveeevenenn | eeveeeemnnnnnnnn | e [GP LLC s | DB NTAGLLL [MacKay Shields LLC ....ooeeeeeeeeeeeeeeeeeeeeeeee. | OWnership....eeiiiieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeer oonn
MacKay Municipal Managers High Yield
............................................................................ 84-2046842 .. | .............. |0001783642 .. | ......cccccoeiiiiiiinnnnnnnnnn. [MacKay Municipal High Yield Select Fund LP . DE.....[......NIA....... | Select GP LLC ...cceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounershipe.cccoceiiiiiiiiiii.f . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Municipal Managers High Income
......................................................................................................................................................... Opportunities GP LLC ........evvvevevevevennnnnnnnnn |- DEeeiin] s NIALLLL... [MacKay Shields LLC ..........ccoeeeeeeeeeeeeeeeee. | Ownership.....iiiieneenn . 100,000 ... | New York Life Insurance Company ........ |....NO...oo oo oonn
MacKay Municipal High Income Opportunities MacKay Municipal Managers High Income
......................................................................................................................................................... Fund LP ..eeeen |2 DBt NTALLLL... [ Oppor tunities GP LLC ...........eeeeeeeeennnnnnns [ OWNErShip.. e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oo . ooin
MKS Global Sustainable Emerging Markets
............................................................................ 87-1580419 .. | .eoeeviiiieinn | eeeeeeenieneiien | eeeeeeeiieiiiiiiiiieeeeeeeeee. [Equities Fund GP LLC ... | DB NTALLLLL.. [MacKay Shields LLC ......oeeeeeeeeeeeeeeeeeeeeeee. | Ownership....eeeeeeiiiiiiiiiiiiiieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeer oonn
Candriam Global Sustainanble Emerging Markets MKS Global Sustainable Emerging Markets
............................................................................ 87-1621347 .. | eeeeieeeeeinn | eeeeeeeneenninnn | eeeeeieeeeeee. [EQUities FUNd LP L. | DB NTALLLL... [Equities Fund GP LLC ...........cooeeeeeeeeeeeee. | Ownership.. ...t .. 0.000 ... [New York Life Insurance Company ........ |....NO..oooeeer ooin
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 e
MKS Global Emerging Markets Equities Fund GP
............................................................................ 87-1598388 .. | ..eeveeiiieinn | eeeeernenenninnn | e [LLC e | L DR NTALL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnershipa..aeeeeeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . oens
Candriam Global Emerging Markets Equities MKS Global Emerging Markets Equities Fund
............................................................................ 871645818 .. | ..oeveiiiiiinn | eeeeeeiiiiiniinn | e [FUND P s [ DB NTA [ GP LLC s | OWNEPSRPL el .. 02050 L [ New York Life Insurance Company ........ |....NOooof.r ol
Candriam Global Emerging Markets Equities New York Life Insurance and Annuity
............................................................................ 871645818 .. | ..ooeeiiiiiinn | eeeeeiiiiiiiinnn | e [FUND P s | DB NTAG L [ Corporation L | OwnerShipL e . 99,950 L[ New York Life Insurance Company ........ |....NO..oof.er ol
MacKay Shields Series Fund Managing Member
............................................................................ 92-3561816 .. | .eeeeveveeeenn | eeveermnnnnninnn | e [LLC e | W DR NTALLL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership..eeeeieeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof e oois
MacKay Shields Series Fund Managing Member
............................................................................ 92-3539309 .. | .ieeeeeeeeeenn | eeveeeeeeeenennn | eeeeeeeieieiiiiieieeeeeeeeeene. [ MacKay Shields Series Fund ... [ DB oo NIAL [LLC (Delaware) .....eeeeeeeeiiiiiiiiiiiiieneeeeeeee. | Ownership......eeiiiiiiieenenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeer oons
MacKay Shields Series Fund Managing Member
............................................................................ 92-3559458 .. | .eeeeiiiieiinn | eeveeeniiiiiiinn | eeeeeeiieiiiiiieieeeeeeeene. [ Securitized Credit Opportunities Series ..... DE.....f e NTA e JLLC e | Ounershiipeccccc L. 3,560 ... [New York Life Insurance Company ........ [....NO.....[..... .....
New York Life Insurance and Annuity
............................................................................ 92-3559459 .. | .ieiiiiiiiiinn | eeveeeieiiiiiien | eeeeeeieieiiiiiiiieeeeeeenne. [ Securitized Credit Opportunities Series ..... DE.....[......NIA....... | Corporation .........cccceeouummmmmmnnnnnnnnnnnnnnns | OUNErShip e} 96,440 ... [New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Shields Series Fund Managing Member
............................................................................ 99-5102668 .. | ....eevvveeeen | weveveeeerenennn | eeneeinieiiiiiiiiiiieeeneennene. [High Yield Corporate Bond Series ..........oooo [ DEeceis]eee NIAC o [LLC coiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSRIPL el .. 0,000 ... [ New York Life Insurance Company ........ |....NOoooeeer ooin
New York Life Insurance and Annuity
............................................................................ 99-5102669 .. | ....eevvvveenn | eeveevereeeninnn | eneeeeeiiiiiiiiiiiieeeeeeeenene. [High Yield Corporate Bond Series ............... |..DE.....]......NIA...... [Corporation ........oooeeeeeeiieeiieeeeeeeeeeee. | Ownership.. ..t .. 0,000 ... [ New York Life Insurance Company ........ |....NO.oooeeee oonn
MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3540205 .. | ..eeeeeeeieenn | eevveeeneeeennnn | eeeeeeiiiiiiieieiiieeeeeeenen.. |Debt Feeder Fund GP LLC ..........eeeeiiiiiiiennnnn [ DB NIALLLL... [MacKay Shields LLC .......cceeeeeeeeeeeeeeeeeeeee. | OWnership.....eeeeeeiiiiiiiiiiiiiineeenenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeee ooin
MacKay Shields Emerging Markets Sovereign MacKay Shields Emerging Markets Sovereign
.......... .| 92-3561393 .. Debt Feeder Fund LP . ..DE.....]......NIA....... | Debt Feeder Fund GP LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
New York Life Investment Management
.......... ...| 85-1664787 .. Apogem Capital LLC . DE.....]......NIA....... [Holdings LLC ........ceeeeeeeeeeeeeeeeeeeeeeeeeeeeo.. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... ..| 36-4715120 .. Madison Capital Funding LLC . .. DE.....].....NIA....... [New York Life Insurance Company ... Ownership.. ..21.900 ....[New York Life Insurance Company ... N0
New York Life Insurance and Annuity
.......... ...| 36-4715120 .. Madison Capital Funding LLC ................eee... | . DE...ou ] oennn  NIALLLLLL [ Corporation coveeeeeeeiiiieiiiiiiiiiiieeeeeeeeeeeeee. [ OWnership.. ..65.640 ....|New York Life Insurance Company ... N0
.......... ...| 36-4715120 .. Madison Capital Funding LLC ...................... | .. DE.....| ...... NIA....... [Life Insurance Company of North America ... [Ownership.. ..12.460 ....[New York Life Insurance Company ... N0 e
.......... ...| 26-2806813 .. MCF Co-Investment GP LLC .. ..DE.....]......NIA....... [Madison Capital Funding LLC . [Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... ..| 26-2806864 .. 0001538585 .. MCF Co-Investment GP LP .... oo |--DE.....f......NIA....... |MCF Co-Investment GP LLC .... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
Madison Capital Funding Co-Investment Fund LP|
.......... ...| 26-2806918 .. 0001538584 .. .. DE.....]...... NIA....... [MCF Co-Investment GP LP Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... ...| 80-0920962 .. Madison Avenue Loan Fund GP LLC .. ..DE.....]......NIA....... [Madison Capital Funding LLC ... . [Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... ..|61-1711540 .. Madison Avenue Loan Fund LP . ..DE.....]......NIA....... [Madison Avenue Loan Fund GP LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
......................................... MCF Fund | LLC ..DE.....]......NIA....... [Madison Capital Funding LLC . [Ownership.. .100.000 ...[New York Life Insurance Company ... LNO e
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MCF Hanwha Fund LLC Madison Capital Funding LLC .... Other.... .. 0.000 .... [New York Life Insurance Company . . .

MCF PD Fund LP MCF PD Fund GP LLC Other-.... . [New York Life Insurance Company .
.......... MCF Senior Debt Fund 2019-1 GP LLC .. Madison Capital Funding LLC ................... |Other.... . [New York Life Insurance Company .
MCF Senior Debt Fund 2019-1 LP .... | DE e .. |MCF Senior Debt Fund 2019-1 GP LLC . .. |Other.... ..0.000 ... |New York Life Insurance Company .
Apogem Direct Lending Nighthawk Fund .......... |..CYM....]...... NIA....... Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership.. .100.000 ...|New York Life Insurance Company .
New York Life Capital Partners IIl GenPar GP,
.......... LLC werreeieieieeeieeeeeeeeeeeeeeeeseeeeessesssesessesssnes | o2 DEuviin] eenn NIALLLL... [ Apogem Capital LLC .....ccovvvvvvveveeeeeeeeeeeee. [Ownership..ooooeeeeeeeieiiiiiieieeeenn.. . 100,000 ... |New York Life Insurance Company
New York Life Capital Partners IV GenPar GP,
.......... LC weriieiiiieiiiiiiiiiiieeeeeeeeeeeeeeeseeeeeeseesesennns | 2 DEeeiin | e NIALL... [ Apogem Capital LLC .........cooeeeeeeeeeeeeeeeeee. | OWNErship....eeeeeeeeeeeeennennnennnnnnnnnnnp. 100,000 ... | New York Life Insurance Company
New York Life Capital Partners IV GenPar, LP New York Life Capital Partners IV GenPar
............................................................ GP, LLC Ownership .100.000 ...|New York Life Insurance Company .
GoldPoint Core Opportunities Fund, L.P. ..... . | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
.......... GoldPoint Core Opportunities Fund Il L.P. ... {.. Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .

..| 36-4883128 ..

..[ 32-0469843 ..

30-1143853 ..

Ironshore Investment BL | Ltd.
MCF CLO IV LLC ....
MCF CLO IV LLC .
MCF CLO V LLC

MCF CLO V LLC ...
MCF CLO VI LLC .
MCF CLO VII LLC ...
MCF CLO VITI Ltd ..
MCF CLO VIII LLC ..
MCF CLO VI11 Blocker LLC
MCF CLO IX Ltd ....
MCF CLO IX LLC .
MCF CLO 10 Ltd.
MCF CLO 10 LLC ....
MCF CLO IX Blocker LLC ...
MCF CLO 10 Blocker LLC ...
MCF KB Fund LLC
MCF KB Fund |1 LLC
MC KB Fund 111 LLC
MCF Hyundai Fund LLC ..
Apogem Direct Lending Hyundai Fund 2 LLC ....
Apogem Direct Lending Levered Fund 2023-1 LLC

. [Madison Capital Funding LLC .
.. |New York Life Insurance Company
. [Madison Capital Funding LLC ....
.. |New York Life Insurance Company
.. [Madison Capital Funding LLC .
.. [Madison Capital Funding LLC .
.. [Madison Capital Funding LLC .
.. [Madison Capital Funding LLC .
.. |MCF CLO VIIT Ltd ....
.. [MCF CLO VITI Ltd ...
.. [Madison Capital
.. MCF CLO IX Ltd. ..ovvnnnnnne

.. [Madison Capital Funding LLC .
. |MCF CLO 10 Ltd. .....cceveene

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

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

Other....

Other....

. | Other.
Other....

61-1907486 ..

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

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

Apogem DL Levered Fund 2023-1 LLC . ..
Apogem DL Levered Fund SPV 2023-1 LLC ........ .
Apogem Direct Lending Loan Portfolio 2023 LLC

Madison Capital Funding LLC ....
Madison Capital Funding LLC ....
Madison Capital Funding LLC ....
. [Madison Capital Funding LLC .
MCF Senior Debt Fund 2020 LP ..
Madison Capital Funding LLC

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

. [Madison Capital Funding LLC .

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

Apogem Umbrella ...
Apogem US Direct Lending Limited | ..
MCF Senior Debt Fund 2020 GP LLC ..

MCF Senior Debt Fund 2020 LP ........ccceeenneee
MCF Mezzanine Carry | LLC
MCF Mezzanine Fund | LLC

85-1708233 ..
35-2537165 ..
32-0469843 ..

. | Ownership..

MCF Mezzanine Fund | LLC
MCF PD Fund GP LLC ..

. | Other....

.. [other. 0.000 ....
.. | Ownership.. .. 6.700 ....
.. [other.... ..0.000 ....
.. | Ownership.. .. 5.000 ....
. |Other.... ..0.000 ....

. | Ownership.. ..33.330 ...

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

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

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

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

E555555555555555585858558
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GoldPoint Mezzanine Partners [V GenPar GP,
................................................................................................................................................................................................................ LDE.....|......NIA....... [Apogem Capital LLC .........coceeeeeeeeeeeeeeeeee. | Ownership.....iiiiiiienneenn ) . 100,000 ... |New York Life Insurance Company ........ |....NO.oooeeee oonn
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
........................................................... 0001652367 .. GoldPoint Mezzanine Partners IV, LP .. ..DE..... GoldPoint Mezzanine Partners IV GenPar LP |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV A Blocker LP (GPPMBA) .. . |GoldPoint Mezzanine Partners IV, 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 C Blocker LP (GPPMBC) .. . |GoldPoint Mezzanine Partners IV, LP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV D Blocker LP (GPPMBD) .............. GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV ECI Aggregator LP .. GoldPoint Mezzanine Partners IV, LP .... Ownership.. .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 .. GoldPoint Mezzanine Partners IV, LP ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
GoldPoint Mezzanine Partners Offshore IV, GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... LPoiiiieiiieieieieeiieennnneenenennnnnnnnenene | 2OV c NTAL L [LLC eeeeeeeeeeeeeeeeeees | OWNEPSRPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof o ooin
GoldPoint Partners Co-Investment V GenPar GP
................................................................................................................................................................................................................ LDE.....|......NIA....... [Apogem Capital LLC .........cccoeeeeeeeeeeeeeeeee. | Ownership.....iiiiiinnneeen ) . 100,000 ... |New York Life Insurance Company ........ |....NO.ooo e ooin
GoldPoint Partners Co-Investment V GenPar, GoldPoint Partners Co-Investment V GenPar
......................................................................................................................................................... L.Poiiiieiiiiieiiieeeinineennnnnnnnnnnnnnnnnnnnns | oo DBuviis] et NTALLLcld [GPLLC e | OWNETSh L e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . ooin
GoldPoint Partners Co-Investment V GenPar,
......................................................................................................... 0001670563 .. | ....ceeeeeeeeeeeeeeeeeeeeeeeee.. | GoldPoint Partners Co-Investment Fund-A, LP DE.....fccee  NTAL L e, | Ounershipeccccccccciiiieiiiei £ . 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 ............................. | Ounership.. .100.000 ... |New York Life Insurance Company ... N0
......................................... GPP V G Blocker Holdco LP .... .. |..DE.....]...... NIA....... | GoldPoint Partners Co-Investment V, LP .... [Ownership.. .100.000 ...|New York Life Insurance Company ... N0
GoldPoint Partners Private Debt V GenPar, LLC|
..................................................................................................................................................................................................................... . DE.....].....NIA....... [ Apogem Capital LLC ...........ceeeeeeeeeeeeeeeee. | Ownership......eeeeeecceeeecnnnnnnnnnnp . 100,000 ... |New York Life Insurance Company ........ |....NO.....eeee oonn
GoldPoint Partners Private Debt Partners GoldPoint Partners Private Debt V GenPar
......................................... Offshore V, LP woooeeeeieeiiiieiiiiiiieeeeeeeeee | LOYMLLL GP, LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0
GoldPoint Partners
......................................................................................................................................................... GPP Private Debt VRS LP ....ovvvvvvvvvvvnnnnnnnnnn | DBt ] et e NTAL [ GP, LLC e | Ownershipa.eeeeeeeeiiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].ee oons
GoldPoint Partners Private Debt V GenPar GP, GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... LP iiiiiiiiiiiiiieiiiiiieieeeieeeiieiiieieeeeenneeenenenns | 2 DB e NTAL [P, LLC e | Ownershipa.eeeeeieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO...... oonn
GoldPoint Partners Private Debt V GenPar
.......... GoldPoint Partners Private Debt V, LP GP, LP eeeeiiiiiiiiiiiiiiiinsneneeenene. | OWnership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP PD V A Blocker, LLC .... .. |GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Private Debt V-ECI Aggregator LP . . |GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP PD V B Blocker, LLC GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP PD V D Blocker LLC ...ccoveveeeeeieieeeeeees GoldPoint Partners Private Debt V, LP ..... |Ownership .100.000 ...|New York Life Insurance Company
GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... GPP LuxCo V GP Sarl ..ccevvvvveeeeeeeeeeeeneeneenenns | LUK st NTAL [ GP, LLC e | Ownershipa.eeeeeieeeeeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....]. oonn
GoldPoint Partners Select Manager |Il GenPar
......................................................................................................................................................... GP, LLC toeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | 2 D] e NTALLLLL [ Apogem Capital LLC ..ooeeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership....eeeeeeeeeiiiiennnnnennnp . 100,000 ... |New York Life Insurance Company ........ |....NO......eee oonn
GoldPoint Partners Select Manager IIl GenPar, GoldPoint Partners Select Manager |11
......................................................................................................................................................... L.P. eiiiiiiiiiievnveninnneennneenneessnnnnnseenenenes | <CYMo ) o NTALLLLLLL [GenPar GP, LLC wuvvvvvviiiiiiiiiiiviiiivivvnvnnnnnns | OWNETSAIP..ciiiiiiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....]ece ooin
GoldPoint Partners Select Manager Fund 111, GoldPoint Partners Select Manager |11
......................................................................................................... 0001644721 . | ceeeeeeeeeeeeeiiieeeeeeee L e WO L NTAL | GenPar, LR Liiieeen | OUNETSRIPL e . 100,000 L [New York Life Insurance Company ........ [....NO.....f..... ...
GoldPoint Partners Select Manager Fund 111 GoldPoint Partners Select Manager |11
......................................... AV, LP. iiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeen. | W DB el NTALLLLLLL [ GenPar, LP L. | OWnership.. .100.000 ...[New York Life Insurance Company ... LNO e
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GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... GP, LLC teeeeeeeeeeeee e | 2 DBt NTALLLLLL. [ Apogem Capital LLC ..ooooeeeeeeeeeieeeeeeeeeeeeee. | Ownership.....eeeeeeeenenn . 100,000 ... | New York Life Insurance Company ........ |....NO...oo . s
GoldPoint Partners Select Manager IV GenPar, GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... LP oiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeees | 2 DB et NTAL [ GP, LLC e | Ownershipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof o ooin
GoldPoint Partners Select Manager Fund 1V, GoldPoint Partners Select Manager IV
......................................................................................................... 0001725867 .. | weeeeeeeeeeeeeeieieieeeeeeeeeee L W DB NTAL | GenPar, LLP s | OunerShpL .} . 100000 ... [New York Life Insurance Company ........ [...NO.....f..... .....
GoldPoint Partners Select Manager V GenPar
........................... GP, LLC . . DE.....]......NIA....... [ Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0 e
GoldPoint Partners Selec GoldPoint Partners Selec
......................................................................................................................................................... L.Poiiieieiiieiiieieeeieeennnennnnesnnnnnnnnnens | o2 DBuviin ] cecc e NTALLL [ GP, LLC e | Ownershipa.eiieeeee ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oonn
GoldPoint Partners Select Manager Fund V, GoldPoint Partners Select Manager V GenPar,
......................................................................................................................................................... LPoiieieeiieiiieeeieieeennenenenennnnnnnnenens | oo DBueeis ] et NTA L [P s | OWNETSAPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO.....f.ceee ooin
......................................................................................................................................................... GoldPoint Partners Canada V GenPar Inc. ..... |..CAN....|......NIA....... [Apogem Capital LLC ..............ceeeeeeeeeeeeee. | OWNErship....ueeeeeeeeniiiiiiiinnnnnnnnnnnnp. 100000 ... |New York Life Insurance Company ........ |....NO.....].coee ooin
GoldPoint Partners Select Manager Canada Fund
Vo LPe GoldPoint Partners Canada V GenPar Inc. ... |Ownership .100.000 ...|New York Life Insurance Company .

GoldPoint Partners Canada |11 GenPar, Inc ... |[.. Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .

GoldPoint Partners Select Manager Canada Fund

THE, LPe e LCAN....J...... NIA....... GoldPoint Parners Canada II1 GenPar, Inc . |Ownership .100.000 ...|New York Life Insurance Company . N0 e

GoldPoint Parners Canada IV GenPar Inc ....... LCAN.... ... NIA....... Apogem Capital LLC ...ccooevreeeeiiiieeieeeeens Ownership .100.000 ...|New York Life Insurance Company . N0

GoldPoint Partners Select Manager Canada Fund
......................................................................................................................................................... IV, L.P. eeeeiiieiiiivivinininvvvsneenennnnenennnnnnnns | WCANCf ... NIA....... | GoldPoint Parners Canada IV GenPar Inc .... |Ownership......ccccccceveeveeeeeeeeennnnenn . 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....

GoldPoint Partners Co-Investment VI GenPar,

......................................................................................................................................................... GPP VI - ECI Aggregator LP ........ccevvvveveennns | DE.uiis] e NIALLLLLL Ownership.......ccceeeeeeeeeeeeeeeeeeee. ). 100.000 ... |New York Life Insurance Company ........ |....NO....o|.vees woeee
......................................................................................................................................................... GPP VI Blocker A LLC ..eeeeeveeeeeeeeeeeeeeeeeeeeees | W DB e NTAL Ownership......cccceeeeeeeeeeeeeeeeeeee. ). 100.000 ... |New York Life Insurance Company ........ |....NO...oo|.vees woeee
......................................................................................................................................................... GPP VI Blocker B LLC ..ooeveeeeeeeeeeeeeeeeeeeeeeens | W DB e NTALLLL [ L Ownership......cccceeeeeeeeeeeeeeeeeeee. ). 100.000 ... |New York Life Insurance Company ........ |....NO...oo|.vees woeee
........................... GPP VI Blocker C LLC .. DE.....[....NIA....... Ownership .100.000 ...|New York Life Insurance Company . N0
......................................................................................................................................................... GPP VI Blocker DLLC ..eeeeeeeeeeeeeeeeeeeeeeeeeeees | DE] e NTALLLL Ownership.......ccceeeeeeeeeeeeeeeeeeee.. ). 100.000 ... |New York Life Insurance Company ........ |....NO..ooo|.voes woee
......................................................................................................................................................... GPP VI Blocker ELLC ...ceeveeeeeeeeeeeeeeeeeeeeeens | DBt e NTALLLLLL [ LP Ownership......cccceeeeeeeeeeeeeeeeeeee. ). 100.000 ... |New York Life Insurance Company ........ |....NO....o|.oees woeee
......................................................................................................................................................... GPP VI Blocker F LLC ..eceeeveeeeeeeeeeeeeeeeeeeeees | W DB e NTALL Ownership.......ccceeeeeeeeeeeeeeeeeeee. ). 100.000 ... |New York Life Insurance Company ........ |....NO....o|.voes woeee
......................................................................................................................................................... GPP VI Blocker HLLC ..oeeeeeeeeeeeeeeeeeeeeeeeeeen. | L DB e NTALLL Ownership.......ccceeeeeeeeeeeeeeeeeeee. ). 100.000 ... |New York Life Insurance Company ........ |....NO....o|.voes woeee

GPP VI Blocker | LLC Ownership .100.000 ...|New York Life Insurance Company .

Apogem Co-Invest VII GenPar, GP LLC . . | Apogem Capital LLC .. | Ownership.. .}.100.000 ...|New York Life Insurance Company .

Apogem Co-Invest VII, GenPar LP Apogem Co-Invest VII GenPar, GP LLC ........ Ownership .100.000 ...|New York Life Insurance Company .

Apogem Partners Co-Investment VII, LP ........ Apogem Co-Invest VII, GenPar LP Ownership .100.000 ...|New York Life Insurance Company .

Goldpoint Partners Canada GenPar, Inc. . ...NIA....... | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .

NYLCAP Canada |1 GenPar, Inc. ......ccccceeeeens LCAN....J...... NIA....... Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .

NYLCAP Select Manager Canada Fund II, L.P. . |..CAN....J...... NIA....... NYLCAP Canada Il GenPar, Inc. .. Ownership .100.000 ...|New York Life Insurance Company .

NYLIM Mezzanine Partners |1 GenPar GP, LLC . |..DE.....|...... NIA....... Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .

NYLIM Mezzanine Partners |l GenPar GP, LLC

......................................................................................................................................................... NYLIM Mezzanine Partners |1 GenPar, LP .......|..DE.....]ceeee NIA e [ oo | Ownershipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO..ooof o oonn

NYLCAP Mezzanine Partners | Il GenPar GP, LLC
..................................................................................................................................................................................................................... L DE.....] ... NIAL...... [Apogem Capital LLC ........ocoeeeeeeeeeeeeeeeeeee. | Ownership... .o . 100,000 ... | New York Life Insurance Company ........ |....NO..ooof e oonen

NYLCAP Mezzanine Partners |l GenPar GP,
......................................................................................................................................................... NYLCAP Mezzanine Partners 111 GenPar, LP .... [..DE.....]..ccc. NIAL.ooos [LLC wovvviiiiiiiiiiiiiiiiiiiiiiiiiiieiiieieeeeeeeeeeeees | OWNEPSAIP..ciiiiiieeeeeee. ) . 100..000 ... [New York Life Insurance Company ........ [...NO...oof.ee ..onn
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......................................................................................................................................................... NYLCAP Mezzanine Partners |11, LP .............. | .. DE.....] ...... NIA....... [NYLCAP Mezzanine Partners |1l GenPar, LP . |Ownership..........ccccooevevvuununnnnnnnnip. 100.000 ... |New York Life Insurance Company ........ |....NO.....].eee ooin
NYLCAP Mezzanine Partners IIl GenPar GP,
......................................................................................................... 0001483925 .. | ...coceeveveeeiieeiiieennnee.. |NYLCAP Mezzanine Offshore Partners [11, LP . [L.OYM....f ... NI [LLC o [ OWnershipa.c e £ . 100,000 .. [New York Life Insurance Company ........ |....NO......foco oot
NYLCAP Mezzanine Partners |l1 GenPar GP,
NYLCAP Select Manager GenPar, LP ............... LDE ] NIA....... LLC .. | Qunership .100.000 ...|New York Life Insurance Company .
NYLCAP Select Manager Il GenPar GP, LLC ..... LDE] e NIA....... Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .
NYLCAP Select Manager Il GenPar GP, L.P. .... |..CYM....]...... NIA....... NYLCAP Select Manager Il GenPar GP, LLC ... |Ownership .100.000 ...|New York Life Insurance Company .
NYLCAP Select Manager Fund I1, L.P. . . |NYLCAP Select Manager Il GenPar GP, LP .... |Ownership.. .}.100.000 ...|New York Life Insurance Company .
NYLCAP India Funding LLC ......covvvvvvvrrrrrnnnns Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership .100.000 ...|New York Life Insurance Company .
NYLIM-JB Asset Management Co. LLC .............. . NYLCAP India Funding LLC .........cceeveereenens OWNErship..cooeeeeeeeeeeeeeeee e ..24.660 ....|New York Life Insurance Company
New York Life Investment Management India
Fund 11, LLC .oeeeeiieiiiiieieee LMS..LL NIA....... NYLIM-JB Asset Management Co., LLC ......... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|New York Life Insurance Company ........ e N0 e
New York Life Investment Management India New York Life Investment Management India
Fund (FVCI) 1, LLC LMUS.LL NIA....... Fund |1, LLC Ownership .100.000 ...|New York Life Insurance Company . WNOL e
NYLCAP India Funding I Il LLC veo | DB NIA....... Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0
NYLIM-Jacob Ballas Asset Management Co. |11,
......................................................................................................................................................... LLC wereeieieiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneenns | MUS.Liu) o NTALLLLL.. [NYLCAP India Funding 11 LLC .........cceeee. [ OWNEIShip..eueeiiiiiiiiiiiececnnnnn} .. 24,660 ....|New York Life Insurance Company ........ |....N0......|....3 ...
NYLIM-Jacob Ballas Asset Management
......................................................................................................... 0001435025 .. | ....ceeeeeeeeeeeeeeeeeeeeeneee.. |NYLIM Jacob Ballas India Fund 111, LLC ....... |..MUS....f......NIA....... | Company I1l, LLC ........eevvvumrrrnnnnnnnnnnnnnnns | OUNEISNIP.ccieiiiiiiiiiiiiiiiieeeeeeeeeee.n . 100,000 ... [New York Life Insurance Company ........ [...NO.....[..... .....
NYLIM Jacob Ballas Capital India (FVCI) 111,
......................................................................................................................................................... LLC wereieeeeiieeeeeeeeeerereeveeesnsensessseessnsnnennnens | o MUSLLLL NYLIM Jacob Ballas India Fund Il1, LLC .... |Ownership........ccccoevvvvvvvvvvvnnnnnnnnnh. 100.000 ... [New York Life Insurance Company
.......... NYLIM Jacob Ballas India (FII) II1l, LLC ..... |..MUS....] NYLIM Jacob Ballas India Fund Ill, LLC .... |Ownership .|New York Life Insurance Company .

Evolvence Asset Management, Ltd. ..... ..CYM.... . | Apogem Capital LLC Ownership.. ..[New York Life Insurance Company .
EIF Managers Limited L.MUS.....] Evolvence Asset Management, Ltd. ............ Ownership ..[New York Life Insurance Company .
EIF Managers |1 Limited ..MUS.....) Evolvence Asset Management, Ltd. ............ Ownership ..[New York Life Insurance Company .
AHF V ECI Aggregator LP .. . | Apogem Capital LLC .... Ownership.. . [New York Life Insurance Company .
AHF V GenPar GP LLC Apogem Capital LLC .... Ownership . [New York Life Insurance Company .
AHF V GenPar LP Apogem Capital LLC .... Ownership ..|New York Life Insurance Company .
AHF VI ECI Aggregator LP . | Apogem Capital LLC . Ownership.. . [New York Life Insurance Company .
AHF VI GenPar GP LLC Apogem Capital LLC .... Ownership . [New York Life Insurance Company .
AHF VI GenPar LP Apogem Capital LLC .... Ownership . [New York Life Insurance Company .
Apogem Heritage Fund V LP .. . | Apogem Capital LLC . Ownership.. . [New York Life Insurance Company .

Apogem Heritage Fund VI LP ....
Apogem Cardinal Co-Investment GP LLC .......... .
Apogem Cardinal Co-lInvestment Fund, LP .
ARAF IV GP, LLC e
Apogem Real Assets Fund IV, LP .
ASF VII GP, LLC
Apogem Secondary Fund VII, LP ...
Apogem Secondary Fund VII Coinvestments LP . |..DE.....

Apogem Capital LLC ....
Apogem Capital LLC Ownership
. | Apogem Cardinal Co-Investment GP LLC ....... |Ownership..
Apogem Capital LLC ..ooooveeeeeeiiiiiiiis Ownership
ARAF IV GP, LLC Ounership
. | Apogem Capital LLC . Ownership..
ASF VIT GP, LLC Ounership
ASF VII GP, LLC Ounership

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

Ownership

Apogem Secondary Fund VII , LP . ..CYM... .| ASF VI GP, LLC .. Ownership.. .|New York Life Insurance Company .
BFO GP, LLC .. DE..... Apogem Capital LLC .... Ownership .|New York Life Insurance Company .
BFO Apogem Private Markets LP ................... | .. DE..... BFO GP, LLC Ownership .|New York Life Insurance Company .

Tetra Opportunities Partners .
BMG PAPM GP, LLC
BMG PA Private Markets LP

. | Apogem Capital LLC .
Apogem Capital LLC ....
BVG PAPM GP, LLC ...

Ownership..
Ownership
. | Ownership

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

84-2631913 ..
84-2611868 ..

..| 98-1503475 .. BMG Private Markets LP . I .. |BMG PAPM GP, LLC .... . | Ownership.. .|New York Life Insurance Company .
............... Private Advisors Special Situations LLC ..... |..CYM.... BMG Private Markets (Cayman) LP .. Ownership .|New York Life Insurance Company .
84-2641258 .. PACD MM, LLC ..DE..... Apogem Capital LLC .... Ownership.. ..|New York Life Insurance Company .
84-2106547 .. PA Capital Direct, LLC ... .. DE..... PACD MM, LLC . | New York Life Insurance Company .
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ApCap Strategic Partnership | LLC PACD MM, LLC ... 0.000 .... |New York Life Insurance Company . ....No v T,
PA Credit Program Carry Parent, LLC . .. | Apogem Capital LLC . . | Ownership.. .100.000 ...|New York Life Insurance Company . e N0 e
82-1396530 PA Credit Program Carry, LLC .... .. |PA Credit Program Carry Parent, LLC . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
............... PACIF GP, LLC ..eeeeeneniiiiiine .. | Apogem Capital LLC ....... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0.. C e
20-4877177 Private Advisors Coinvestment Fund, LP .. |PACIF GP, LLC .. . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
............................... PACIF 11 GP, LLC «oeeeeeeeeeeiiieeeeees .. | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0.. C e
26-1662477 0001489910 .. Private Advisors Coinvestment Fund II, LP ... [.. .. |PACIF 11 GP, LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
45-2591588 PACIF I Carry Parent, LLC .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company . e N0 e
45-2591860 PACIF Il Carry, LLC .......... .. |PACIF Il Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
46-2548534 PACIF 111 Carry Parent, LLC .. | Apogem Capital LLC .......... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . e N0 e
80-0916710 PACIF 11 Carry, LLC .. |PACIF 111 Carry Parent, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
J IR . PACIF IV GP, LLC ........ . .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company . e N0 e
47-4247870 .. 0001646588 .. Private Advisors Coinvestment Fund IV, LP ... [.. .. |PACIF 1V GP, LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
. PACIF IV Carry Parent, LLC .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company . e N0 e
47-4489053 .. PACIF IV Carry, LLC . . |PACIF 1V Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
............... . PAMNF GP, LLC Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company . e N0 e
........................... 83-1689912 0001762448 .. PA Middle Market Fund, LP PAMMF GP, LLC Ownership .100.000 ...|New York Life Insurance Company . vl N0
.......................................... PASCBF 11 GP, LLC Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company . N0 e
Private Advisors Small Company Buyout Fund
............................................................................ 20-4838202 .. THE, LP eeeeeeiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeenens | oo DEeeeis[ oo s NTALL.... | PASCBF 111 GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeee | Ounershipeceeceeeeeeiiiiiiiiiiiiiiiieeee. .} . 100.000 ... [New York Life Insurance Company
PASCBF IV GP, LLC ... e | DB e NIA....... Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .
PASCBF V GP, LLC oo | DB e NIA....... Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
45-4078336 .. V, LP ... . PASCBF V GP, LLC ..eeeeeeeennnn . | Ownership..... .100.000 ...|New York Life Insurance Company .
J IR PASCPEF VI Carry Parent, LLC . .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-4523581 .. PASCPEF VI Carry, LLC .... . | PASCPEF VI Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCPEF VI GP, LLC ........ Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership..... .100.000 ...|New York Life Insurance Company .
Private Advisors Small Company
............................................................................ 46-4301623 .. | ....eevveeeen. |0001595889 .. | ..evvieieriiiiiiiiiiiiiinnennnnn [EqUity Fund VI, LP oo PASCPEF VI GP, LLC ..eeeeeveeeeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeevveveevvevenvvnvvnnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO......eee oois
Private Advisors Small Company Private
............................................................................ 98-1223903 .. | ....evvvveeen. 0001635254 .. | .eeeeeeiiiiiiiiiiiiiiiiiieeenens [Equity Fund VI, LP oo | OV O NTAL [PASCPEF VI GP, LLC ceveeiiieeiieieeeeeeeeeeeeeeee. | OWNErShip..eeiiiiiiiiiiiieeenennnh . 100,000 L [ New York Life Insurance Company ........ |....NO.....]. oois
......................................................................................................................................................... PASCPEF VI1 GP, LLC ...eevveveeeeeeeeneeeeeeeeenennns | 2 DEueiis] s NIALLL.... [ Apogem Capital LLC ......ooooeeeeeeeeeeeeeeeeeeee. | Ownership.....eiiienneeen . 100,000 ... | New York Life Insurance Company ........ |....NO..oo o ooin
Private Advisors Small Company Private
............................................................................ 47-5430553 .. | .....coeeee. [0001657189 .. | eeieiieienieeeiieenneee. |Equity Fund VI, LP weeiiiiiiiiieeneeeiees | DB | oot NTALLL L | PASCPEF VIT GP, LLC oeveeeveeeieeeeieeeeeee [OUNETSIPL e . 100,000 .. [New York Life Insurance Company ........ |....NO.....|.... ..oc.
Private Advisors Small Company Private
........................... 98-1286549 .. 0001711424 .. Equity Fund VII, LP PASCPEF VI1 GP, LLC ... Ounership .100.000 ... |New York Life Insurance Company .
PASCPEF VII Carry Parent, LLC . | 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 VIT1 GP LLC wevvvvvveveveveeeeeeeeeeeeeeeees Apogem Capital LLC ...ccooevreeeeiiiieeieeeeens ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|New York Life Insurance Company
Private Advisors Small Company Private
............................................................................ 82-2042371 .| evvveiieii [ i | e |Equity Fund VI, LP s |G DB e NTALLL L [ PASCPEF VI GP LLC o [OURETShipL e . 100,000 . [New York Life Insurance Company ........ |....NO.....|..... ...
Private Advisors Small Company Private
..|98-1417728 .. 0001711426 .. Equity Fund VIII, LP . |..CYM... .. | PASCPEF VITI GP LLC . | Ounership.. .}.100.000 ... [New York Life Insurance Company . ... N0..
..| 84-1939809 .. . PASCPEF IX GP, LLC e | .- DE... .. | Apogem Capital LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 84-1800282 .. PA Small Company Private Equity Fund IX, LP |..DE.... .. | PASCPEF IX GP, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 98-1516465 .. PA Small Company Private Equity Fund IX, LP |..CYM.... .. | PASCPEF IX GP, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
APEF X GP, LLC .. DE... .. | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
Apogem Private Equity Fund X, LP .. .. DE... .. | APEF X GP, LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
. Apogem Private Equity Fund X . ..CYM... . | APEF X GP, LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
................. 37-2155868 .. APEF XI GP, LLC .. DE..... Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . ... No.
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.......................... Apogem Private Equity Fund XI (Cayman), LP . |..CYM.... APEF X1 GP, LLC ...coooeeeeeeeeeeeeeeeeeeeeennnnn. | Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......................... Apogem Private Equity Fund XI, LP .............. | .. DE... APEF X1 GP, LLC .... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......................... APEF XI Multi-Asset, LP .... ..DE..... Apogem Private Equity Fund XI, LP ........... |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......................... APEF XI Directs, LP .. DE..... Apogem Private Equity Fund XI, LP ........... | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
Cuyahoga Capital Partners IV Management
............................................................................ 264331000 .. | .eeeeeeereeenn | eeveeemnnennennn | emmeeeieiieeieeeeeeeeeeeeeeeeees [Group LLC Lo | DB NTALLL [ Apogem Capital LLC ... | Ownership....ieeiiieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof.r s
Cuyahoga Capital Partners |V Management
............................................................................ 264331219 .. | ....eeeeeeee.. |0001514824 .. | L..eiiiiiiiiiiiiiiiieeeeeeee. [Cuyahoga Capital Partners IV LP ... | D] cccee NIAL o [Group LLC oeeieiiiiiiiiiiiiiiiieeeeeieeeeeeeeeeeees | Othero. 1. 0,000 ... |New York Life Insurance Company ........ |....NO.....]....7 ...
Cuyahoga Capital Emerging Buyout Partners
............................................................................ 26-3698069 .. | 3835342 ..... | ..eeeeeereeeinnn| eeneieeiiiiiiiiiiiiieeeeeeeeeee. [ Management Group LLC .....oooooiiiiiiiiiiieeenes | DB NTALLLLL.. [ Apogem Capital LLC ......ooooeeeeeiiieeeeeeeeeeee. | Ownership.. ...t . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeer oonn
Cuyahoga Capital Emerging Buyout Partners LP Cuyahoga Capital Emerging Buyout Partners
.......... 26-3698209 .. | 3835351 . .. [Management Group LLC .. |Other.... .0.000 .... [New York Life Insurance Company .
......................... PA Real Assets Carry Parent, LLC . | Apogem Capital LLC ...... Ownership.. 100.000 ...|New York Life Insurance Company
.......... 47-4479441 PA Real Assets Carry, LLC ....ccccceinnnnnnnnnnee PA Real Assets Carry Parent, LLC .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... J IR PA Real Assets Carry Parent II, LLC ........... Apogem Capital LLC .................eeeeeenennn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 82-2582122 .. PA Real Assets Carry Il, LLC ............ .. |PA Real Assets Carry Parent I, LLC . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... PA Emerging Manager Carry Parent, LLC .. | Apogem Capital LLC ............... Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-4468334 .. PA Emerging Manager Carry, LLC ............ . |PA Emerging Manager Carry Parent, LLC . Ownership.. .100.000 ...|New York Life Insurance Company
......................... PA Emerging Manager Carry Parent |1, Apogem Capital LLC .................eeeeeenennn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 82-2884836 PA Emerging Manager Carry |1, LLC .............. PA Emerging Manager Carry Parent Il, LLC . |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... RIC 1 GP, LLC .evveeeeiiiiiiiiie .. | Apogem Capital LLC ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Richmond Coinvestment Partners |, LP . ..|RIC I GP, LLC .... . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... RIC | Carry Parent, LLC .... . | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... RIC I Carry, LLC RIC | Carry Parent, LLC ..............eeueeeeee. |Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... J IR PASF V GP, LLC ..o Apogem Capital LLC .................eeeeeennnnn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 47-4252449 .. Private Advisors Secondary Fund V, LP .. |PASF V GP, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... ABC Burgers LLC ... .. |Private Advisors Secondary Fund V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... PASF V Carry, LLC ... . |PASF V GP, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... PASF V Carry Parent, LLC ...ccooeveeeeeeeeeeieennn Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ..| 84-3310049 .. PASF VI GP, LLC Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 84-3090059 .. PA Secondary Fund VI, LP . DE... wee.... |PASF VI GP, LLC .... Ownership.. 100.000 ...|New York Life Insurance Company
......................... PA Secondary Fund VI Coinvestments, LP ....... |..DE.....|......NIA....... [PASF VI GP, LLC ........ceeeeeeeeieereeeeeeeeeeee.. [ Ownership.. ..68.140 ....[New York Life Insurance Company ...
......................................... PA Secondary Fund VI, LP .. PASF VI GP, LLC ....ceoeeeeeeeeeeeeeeeeeeeeennnnn. | Ounership.. ..68.140 ....[New York Life Insurance Company ...
.......... PARAF GP, LLC .. DE... Apogem Capital LLC .............eeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Private Advisors Real Assets Fund, LP ..DE.....|......NIA....... | PARAF GP, LLC . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... PARAF Carry Parent, LLC .... . | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... PARAF Carry, LLC PARAF Carry Parent, LLC ...........ccccevveeenn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... PASCCIF GP, LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees Apogem Capital LLC ............cceeeeeeeeeennnn.. | Ownership .100.000 ...|New York Life Insurance Company
Private Advisors Small Company Coinvestment
.......... 47-5230804 .. [ .....coeeeenn [0001660017 . | coeveeeieeenieeeiieeeieeeens [FUNA, LR cieeeeeeeeeenieeens | DB | e NTALLL L [PASCCIF GP, LLC oeeevieeieeeiieeeieeeeeeen. [ Ounership .100.000 ... |New York Life Insurance Company
Private Advisors Small Company Coinvestment
.......... ..|81-4614299 .. 0001691962 .. Fund ERISA, LP . PASCCIF GP, LLC ...ceoveeeveeerveeeseeeennneen. | Ounership.. .100.000 ... |New York Life Insurance Company ...
......................... PASCCIF Il GP, LLC . Apogem Capital LLC ................eeeeeeennnnn.. | Ounership.. .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 || LP .... .. |PASCCIF Il GP, LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... PASCCIF Carry Parent, LLC .......ccennnn. .. | Apogem Capital LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-5472308 .. PASCCIF Carry, LLC . . |PASCCIF Carry Parent, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... ...| 82-3120890 .. PARAF Il GP LLC Apogem Capital LLC .............eeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ...| 82-3541209 .. Private Advisors Real Assets Fund Il LP ..... PARAF 11 GP LLC ...ooeeeeeeeeeeeeeeeeeeeeennnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... ..| 82-3541209 .. PA Contract Resources, LLC .......cccccuunnnnneeee Private Advisors Real Assets Fund Il LP ... |Ownership.. .100.000 ...[New York Life Insurance Company ...
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86-1973380 .. PARAF |11 GP LLC Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company . .
86-1678206 PA Real Assets Fund II1, LP .. .. |PARAF 111 GP LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
87-1875231 SAF GP LLC wovvevvevieeeeeeeees .. | Apogem Capital LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
87-1371149 Social Advancement Fund, LP .. |SAF GP LLC ............ . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
83-2670366 Washington Pike GP, LLC . .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company
83-2634832 Washington Pike, LP . .. [Washington Pike GP, LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company
84-5036706 RLP Fund GP, LLC ..... . | Apogem Capital LLC ....... Ownership.. .100.000 ...|New York Life Insurance Company
..| 84-5053710 .. RLP Fund, LP (RLPLP) .. . [New York Life Insurance Company .. Ownership.. 30.000 ....|New York Life Insurance Company
84-5053710 .. RLP Fund, LP (RLPLP) .. RidgeLake Partners GP, LLC Ownership 70.000 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
............................................................................ 88-2116464 .. | ..oevvvvvveene | wevvvrvnnnnninnn | i | (RLPCOLP) oooeeieii | DB L NTALLLLL. [RidgeLake Partners GP, LLC ............cceeeee. |OWNErShip....eeeeeeeeeneneinininnnnnnnnnnnnnp. 100000 ... |New York Life Insurance Company ........ |....NO.....].cee s
......................................................................................................................................................... RLP Glacier Manager Investor LLC ............... |..DE.....|......NIA....... [RidgeLake Partners, LP (RLPLP) ............... | Ownership.......ccccooeiiiiiiiiinnnnnnnnd .. 72,000 ....|New York Life Insurance Company ........ |....NO....o|ceee oonn
RidgeLake Co-Investment Partners, LP
RLP Glacier Manager Investor LLC .. LDE] e NIA....... (RLPCOLP) Ownership ..28.000 ....|New York Life Insurance Company
RLP Glacier GP Investor LLC LDE ] NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ..72.000 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Glacier GP Investor LLC LDE ] NIA....... (RLPCOLP) Ownership ..28.000 ....|New York Life Insurance Company
RLP Evergreen LLC RidgeLake Partners, LP (RLPLP) .... Ownership ..72.000 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Evergreen LLC (RLPCOLP) Ownership ..28.000 ....|New York Life Insurance Company
RLP Gemini LLC .... . .NIA....... |RidgeLake Partners, LP (RLPLP) . [Ownership.. ..}.100.000 ...|New York Life Insurance Company
RLP Navigator LLC ... LDE] e NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership .100.000 ...|New York Life Insurance Company
RLP Sigma LLC LDE ] NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership .100.000 ...|New York Life Insurance Company
RLP Sunrise GP Investor LLC .. LDE] e NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ..83.330 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Sunrise GP Investor LLC ......ccoeeeeeeeennnns CDE] e NIA....... (RLPCOLP) .eeeeeeeeeeeeeeeeeeeee e eeeeeeeeees OWNErship..cooeeeeeeeeeeeeee e .16.660 ....|New York Life Insurance Company ........ N0 e
RLP Sunrise Manager Investor LLC ............... CDE] e NIA....... RidgeLake Partners, LP (RLPLP) ............... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..83.330 ....[New York Life Insurance Company ........ N0
RidgeLake Co-Investment Partners, LP
RLP Sunrise Manager Investor LLC ............... CDE] e NIA....... (RLPCOLP) Ownership ..16.660 ....|New York Life Insurance Company
RLP Triple GP Investor LLC .... RidgeLake Partners, LP (RLPLP) .... Ownership ..82.010 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners,
RLP Triple GP Investor LLC LDE] e NIA....... (RLPCOLP) Ownership ..17.980 ....[New York Life Insurance Company . N0 e
RLP Triple Manager Investor LLC LDE ] NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ..82.010 ....[New York Life Insurance Company . N0
RidgeLake Co-Investment Partners, LP
RLP Triple Manager Investor LLC ................ LDE ] NIA....... (RLPCOLP) .o OWNErSNip...cceeeeriieeeeeeriieeeeee 17.980 ....|New York Life Insurance Company ........ N0
RidgeLake Co-Investment Partners, LP
RLP Fund Il GP LLC .. (RLPCOLP) Ownership .... |New York Life Insurance Company
RLP Fund Il LP .... .|RLP Fund Il GP LLC . . | Ownership.. ... |New York Life Insurance Company
RLP Profit Share (PA), LLC . |Employees .......cccuunee. . | Ownership.. ..|New York Life Insurance Company
RLP Profit Share (PA), LLC .... New York Life Insurance Company . | Ownership ..|New York Life Insurance Company
RLP Profit Share (0APC), LLC Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership ..|New York Life Insurance Company
The Hedged Strategies Fund LLC .. . |Ex-Employees (3 Non-Managing Memebers) Ownership.. ..|New York Life Insurance Company

22-3704242 ..

0001103598 ..

The Hedged Strategies Fund LLC

NYLCAP Holdings
Jacob Ballas Capital India Private Limited

Industrial Assets Holdings Limited
JB Cerestra Investment Management LLP

NYLIM Service Company LLC

. |NYLCAP Holdings (Mauritius) .

Apogem
New York Life Investment Management
Holdings LLC

NYLCAP Holdings (Mauritius) .
NYLCAP Holdings (Mauritius)
New York Life Investment Management
Holdings LLC

Ownership

Ownership

. | Ownership..

Ownership
Ownership

Ownership

.100.000 ...

. |New York Life

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

Insurance Company

New York Life Insurance Company

Insurance Company .

Insurance Company .
Insurance Company .
Insurance Company .
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New York Life Investment Management
......................................................................................................................................................... NYL Workforce GP LLC .........eeeeeeemmmmennnnnnnnnn |2 DEeeiis] ce s NIALLLcoo [Holdings LLC e | OWNErShipL e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . oonn
New York Life Investment Management
.......... New York Life Investment Management LLC ...... Holdings LLC .......cccooouuunnininnnnnnnnnnnnnnnn. | 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
......................................................................................................................................................... Index|Q Holdings LLC .......ccceveeeeiiiineeeeens | DEcct] oot NTALL L [Holdings LLC oo | Qunership.. e} . 100,000 .. [New York Life Insurance Company ........ [....NO....|.... .....
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 ........ [....NO......|..... .....
.......... ..| 02-0811751 .. 0001483922 .. Index|Q LLC ..ooeeeieieeiiiiieeeeeeeiieeeeeeeenee | . DEaciit] oo  NTAL L. [ Index]Q Holdings Inc. .. Ownership.. ..25.630 ....[New York Life Insurance Company ... LNOL] e
.......... IndexIQ Trust .....ccooeeiiiiiii | DB U NTALLLLLL [ Index]Q LLC ... 0.000 .... [New York Life Insurance Company ... N0
.......... Index|Q Advisors LLC ......cceeevvuvveeeennnccnees | DB et NTAG L [ IndeXTQ LLC e | OWNETSRIP. e} . 100,000 .. [New York Life Insurance Company ........ |....NO.....f.cccc wooee
New York Life Insurance and Annuity
.......... New York Life Investments Active ETF Trust . DE.....[......NIA....... | Corporation ...........cccoeurrrrrrrrrrrrrunnnnnnnnnn | Ounership.. ..98.500 ....|New York Life Insurance Company ...
.......... NYLI CBRE Real Assets ETF .... .. DE... veeeee. | New York Life Investment Management LLC ... |Ownership.. .94.900 ....|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.. ..37.300 ....[New York Life Insurance Company ...
.......... NYLI MacKay High Income ETF . . [New York Life Investment Management LLC ... |Ownership.. .92.000 ....|New York Life Insurance Company
.......... NYLI  Winslow Focused Large Cap Growth ETF . New York Life Investment Management LLC ... |Ownership.. ..83.400 ....[New York Life Insurance Company ...
.......... NYLI Winslow Large Cap Growth ETF .... New York Life Investment Management LLC ... |Ownership.. ..90.400 ....[New York Life Insurance Company ...
.......... NYLI MacKay Securitized Income ETF .... New York Life Investment Management LLC ... |Ownership.. ..80.500 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... NYLI MacKay Securitized Income ETF ............ DE.....[......NIA....... | Corporation ...........cccoeurrrrrrrrvrrrrvrnnnnnnnn. | Qunership ..17.600 ....|New York Life Insurance Company ........ |....NO......|eeee nns
New York Life Insurance and Annuity
.......... NYLI MacKay Muni Short Duration ETF ........... |.eeeeeeend vevvvnns veveennns [ Corporation coooeeeeeeiiiiiiiiiiiiiiieiieeeeeeeeeee.. | Ownership ..94.700 ....[New York Life Insurance Company ........ |....NO......|eeee nns
.......... New York Life Investments ETF Trust .. DE.....]......NIA....... [New York Life Insurance Company .............. [Ownership.. ..10.200 ....[New York Life Insurance Company ... N0 e
.......... NYLI 500 International ETF .. DE.....].....NIA....... [New York Life Investment Management LLC ... [Ownership.. ..53.620 ....|New York Life Insurance Company ... N0
New York Life Insurance and Annuity
.......... NYLI Engender Equality ETF .........cccoovunnnnn | .. DEouiis] oene NIALLLL.LL [ Corporation cooeeeeeeeeiiiiieiiieiiiieeeeeeeeeeeeee.. | Ownership ..72.810 ....[New York Life Insurance Company ........ |....NO......|eeee nns
NYLI FTSE International Equity Currency
.......... Neutral ETF New York Life Investment Management LLC ... |Ownership.. ..10.200 ....[New York Life Insurance Company ...
.......... NYLI Global Equity R&D Leaders ETF .. [New York Life Investment Management LLC ... |Ownership.. .84.700 ....|New York Life Insurance Company
.......... NYLI Healthy Hearts ETF ............. . [New York Life Investment Management LLC ... |Ownership.. .66.150 ....|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.. ..80.300 ....[New York Life Insurance Company ...
.......... NYLI Candriam U.S. Mid Cap Equity ETF .. .. [New York Life Investment Management LLC ... |Ownership.. .99.500 ....|New York Life Insurance Company
.......... NYLI Candriam U.S. Large Cap Equity ETF . . [New York Life Investment Management LLC ... |Ownership.. .68.700 ....|New York Life Insurance Company
.......... NYLI U.S. Large Cap R&D Leaders ETF ........... New York Life Investment Management LLC ... |Ownership.. ..83.200 ....[New York Life Insurance Company ...
New York Life Investment Management Holdings New York Life Investment Management
.......... International .......cccooeiiiiiiiiiiiii [ WLUK O NTAL L | Holdings LLC e | QunerShip. e . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
New York Life Investment Management Holdings New York Life Investment Management
.......... Il International ........cooooveeeeenennn [ LUK . NTAL..... |Holdings International ..............ccccccccccc. | Ounership. ... 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
New York Life Investment Management
.......... 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 .... ..LUX... Corporation . . | Ownership.. ..33.330 ....[New York Life Insurance Company ... LNO e
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.......... Kartesia Management SA ..............cceeeeeeeeenn. | LUK KTA Holdco Ownership.. ..33.000 ....[New York Life Insurance Company ... vl N0
.......... Kartesia Italy Branch ..........ccccoooooinnnnn | LUK Kartesia Management SA ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Spain Branch ............ccceeeeeieeeeeenn | LUK Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Netherlands Branch ...................... | ..LUX.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Germany Branch . LLUX.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia France ..FRA. . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia K Ltd. .... ... |..GBR.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Belgium ...........ccoouueeemmenennnnnnnnnnnn | BEL.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Credit FFS ........coeeeeeeeeeeeenennnen. | LFRALLLL Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia GP 111 .ooooeeeeeiiieeeeeeeeeeeeeeeeeen | LUK Kartesia Management SA .......................... | Ownership .100.000 ...|New York Life Insurance Company
Kartesia Credit Opportunities I11 S.C.A.,
......................................................................................................................................................... SICAV-SIF oo | LUK e NTALLL [Kartesia GP O TTT e | OWNETShPL L} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
Kartesia Credit Opportunities 11 S.C.A.,
......................................................................................................................................................... Kartesia Securities .......oooveeeeeeeeeeeeeeeeeneens | LUK e NTAL L [ STCAVSSTF e | Ownership...eeeieeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . oois
Kartesia Credit Opportunities 11 S.C.A.,
......................................................................................................................................................... Kartesia 11 Topco S.a.r.l. .ooooerrrernennnnnns | LUK et NTAL L [ STCAVSSTF e | Ownership...eeeieeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oof o ooin
......................................................................................................................................................... Kartesia GP IV .....cccoevvnennenennnnnnnniinnnnnnnnn | LUXooiu) o NIALLLL [Kartesia Management SA ......................... | Ownership.....coooeeeeiiiiiiicnnnnnnnnnnp . 100000 ... |New York Life Insurance Company ........ |....NO.....].ee ooin
Kartesia Credit Opportunities IV SCS SICAV-
......................................................................................................................................................... SIF e | GLUKGL U NTAGLLL | Kartesia BRIV L | QWnerShipL ] . 100,000 | New York Life Insurance Company ........ [....NO....]... ...
Kartesia Credit Opportunities IV SCS
......................................................................................................................................................... Kartesia Securities IV ...oooovveeeeeeeeeeeeeeennnns | LUK et s NTAL [ SICAV-SIF ceeeeeeeeeeeeeeeeeeeeeeeeeeees | OWnETShip..aeeieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO...... oonn
Kartesia Credit Opportunities IV SCS
.......... Kartesia IV Topco S.a.r.1. ..ocovevnieiinnnnnn | LUK SICAV-SIF ..ooiiiiiiiiiciievieecieeeeieeeeee. [ Ounership .100.000 ... |New York Life Insurance Company ........ [....NO......| e e
.......... Kartesia Master GP ...........cccooecieeeeeninens | LUK L. Kartesia Management SA ... Ownership.. .100.000 ... |New York Life Insurance Company ... SN0
.......... Kartesia Credit Opportunities V Feeder SCS . |..LUX.... Kartesia Master GP Ounership.. .100.000 ... |New York Life Insurance Company ... N0
Kartesia Senior Opportunities | SCS, SICAV-
.......... RAIF eeieeiiiiieiiiivnieeievieneesennsnsnnnnnnnnnnnnnens | LUK Kartesia Master GP ................ccceeeeunnnnnn. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......|eeee nns
Kartesia Senior Opportunities | SCS,
.......... KASS Unleveled S.a.r.1. . LLUX.... SICAV-RAIF Ounership.. .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. ... | LUK, ... Kartesia Credit Opportunities V SCS ........ [Ownership.. .100.000 ... |New York Life Insurance Company ...
.......... Kartesia Credit Opportunities VI Feeder SCS |..LUX.... Kartesia Master GP ............cccceveeenneen. [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.?.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 ............cccceveeenneen. [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. C|FIAMHD SAS .o Ounership.. .100.000 ... |New York Life Insurance Company
.......... Flexam Tangible Asset Income Fund 11 SLP .... |..FRA. . |Flexam Invest France Management SAS . . | Ownership.. .100.000 ... |New York Life Insurance Company
.......... Flexam Invest Lux Management S.2.r.1. ........ |..LUX... FIAMHLD SAS ....oovvvveiiieiiiiiiieeeiieeeene. | Ounership.. .100.000 ... |New York Life Insurance Company ...
Flexam Tangible Asset Income Fund S.C.A.,
.......... SICAV-RAIF eeeiiiiiiiiieieeieeeeeeeeeeeeeeeeeeeeeeeeens | LUK Flexam Invest Lux Management S.?.r.I. ..... |Ownership .100.000 ...|New York Life Insurance Company
Flexam Tangible Asset Income Fund S.C.A.,
.......... Flexam Invest Operations S.2.r.1. .. LLUX.... SICAV-RAIF Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Luxco S.a.r.1. ...ccccuunnnnee LUX.... Candriam Group .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Luxembourg (CANLUX) .........eeevvvennnnn | LUK Candriam Group Ownership.. ..97.000 ....[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 K Establishment . . |Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Candriam Germany Branch .... Candriam Luxembourg .. . [Ownership.. .100.000 ...[New York Life Insurance Company ...
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.......... Candriam US Branch Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......... 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.. .2.310 .... |New York Life Insurance Company
.......... Candriam Monétaire SICAV .. Candriam France .... . | Ownership.. ..1.920 .... [New York Life Insurance Company ...
.......... Candriam Monétaire SICAV .. Cordius CIG . | Ownership.. . [New York Life Insurance Company ...

.......... Candriam Luxembourg .. . [Ownership.. .|New York Life Insurance Company ...
.......... Candriam Tristan Real Estate Fund (RAIF) . | Candriam GP . | Ownership.. .|New York Life Insurance Company

.......... Candriam GP PA .......eeeieeiiiiiiie Candriam Luxemborug .. . [Ownership.. .|New York Life Insurance Company ...
.......... Candriam Private Assets Candriam GP PA Ownership.. .|New York Life Insurance Company ...
.......... ATA Holdco Luxembourg S.7.r.1 . Candriam Luxembourg .. . [Ownership.. .|New York Life Insurance Company ...
.......... [1ZNES SAS ..vvvviiieeveieiiieeetaeee e Candriam Luxemborug .. . [Ownership.. . [New York Life Insurance Company ...
.......... Belfius Investment Partners . . |Candriam Luxemborug .. . [Ownership.. . [New York Life Insurance Company

Candriam Switzerland LLC ..

Candriam GP .......ccouvieeeiiiiiiiee e .

Candriam Luxembourg ..

. [Ownership..

.|New York Life Insurance Company ...

leel

.......... 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.. ..|New York Life Insurance Company
.......... Cordius CIG .............. . |Candriam Belgium Ownership.. ..|New York Life Insurance Company

Cordius CIG
New York Life Insurance and Annuity
Corporation ...
Cordius CIG ... .
Cordius ClIG oveeeeeeeeeeee e Ownership

Candriam Absolute Return ..

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

. | Ownership..
. | Ownership..

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

Candriam Bonds ..........ccoooiiiiiiiiiiiiieeee .
Candriam Bonds ...

....................................................... Candriam Bonds Capital Securities ......cccc....|.. . [New York Life Insurance Company
New York Life Insurance and Annuity
......................................................................................................................................................... Candriam Bonds Credit Alpha ...........cccccoeeees | .LUX.Lou) e NIALLLLLLL [ Corporation cooeeeeeeeeiiiiiiiiiiiiiiiiiiieeeeeeeeee. | Ownership . [New York Life Insurance Company
......................................................................................................................................................... Candriam Bonds Emerging Markets ................ |..LUX....]......NIA....... [Cordius CIG ........eeevvvrrirrrrereeeeeeeeeeeneee.. | Ownership . [New York Life Insurance Company
Candriam Bonds Emerging Debt Local Currencies
..................................................................................................................................................................................................................... LUKl el NTAL [ Cordius CIG e | Ownership . [New York Life Insurance Company
......................................................................................................................................................... Candriam Bonds Emerging Markets Corporate ... |..LUX....]......NIA....... [Cordius CIG .......cceerrrrrrriiiiiireeeiienneeeeeee. | Ownership . [New York Life Insurance Company
Candriam Bonds Emerging Markets Total Return
...................................................................... Cordius CIG ...eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennn.. | Ownership . [New York Life Insurance Company
.......... Candriam Bonds Euro High Yield Cordius CIG ... . | Ownership.. . [New York Life Insurance Company ...
.......... Candriam Bonds Euro Long Term .. .. |Cordius CIG . | Ownership.. . [New York Life Insurance Company
.......... Candriam Bonds International .. |Cordius CIG . | Ownership.. . [New York Life Insurance Company
.......... Candriam Bonds Total Return . . | Cordius CIG . | Ownership.. . [New York Life Insurance Company
.......... Candriam Bonds US Corporate .... Cordius CIG ... .. | Ownership.. . [New York Life Insurance Company ...
.......... Candriam Diversified Futures ........cccccceeeii [ 0 Cordius CIG ...cceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennn.. | Ownership . [New York Life Insurance Company
New York Life Insurance and Annuity
.......... Candriam Equities L ...cooeeeeeeeeeeieiiiiieeeee | s Corporation ........ceeeeeeeeeeeeeeeeeeeeeeeeeeee.. | Ownership . [New York Life Insurance Company
.......... Candriam Equities L Australia . Cordius CIG ... . | Ownership.. . [New York Life Insurance Company ...
.......... Candriam Equities L EMU Cordius CIG . | Ownership.. . [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Equities L ESG Market Neutral Edge Corporation ... . | Ownership.. ..[New York Life Insurance Company ...
.......... Candriam Equities L ESG Market Neutral Edge .| Cordius CIG . | Ownership.. . [New York Life Insurance Company
.......... Candriam Equities L EUrope ........cccoeeeeeeenns Cordius CIG ... . | Ownership ... . [New York Life Insurance Company ...
.......... Candriam Equities L Europe Edge ................ Cordius CIG ... . | Ownership . [New York Life Insurance Company ...

Candriam Equities L Europe Optimum Quality . Cordius CIG ... . | Ounership . |New York Life Insurance Company ...




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

ccel

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) *
......................................................................................................................................................... Candriam Equities L Global Income ........cceeve | vevevvnnnnd cevvvvee veveennnn [Cordius CIG oooeeeeeeeeeeieeiiieiieeeeeeeeeeee.. | Ownership coveeeeeeeeeeeeeiieeeeeeeeeeeee oo 0.040 .. [ New York Life Insurance Company ........ |....NO....oeeee oois
Candriam Equities L Risk Arbitrage
.......... Opportunities Cordius CIG ... . | Ownership ... 0.030 .... |New York Life Insurance Company ...
.......... Candriam Equities L US Edge . .| Cordius CIG . | Ownership ... . 0.010 .... |New York Life Insurance Company
.......... Candriam Equities L World Edge ... Cordius CIG . | Ownership ... 0.050 .... |New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Equities L World Edge .........ccceeeen | vevervvnnnd vevvvnns weveeenns [ Corporation cooeeeeeeiiiiiiiiiiiiiiiiieieeeeeeeeeee.. | Ownership ...86.630 ....|New York Life Insurance Company
New York Life Insurance and Annuity

..30.620 ....|New York Life Insurance Company ...
.0.080 .... |New York Life Insurance Company
.. 7.170 .... [New York Life Insurance Company ...
.. 0.010 .... [New York Life Insurance Company ...
. 0.040 .... |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

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

. |Other....

Corporation
. | Cordius CIG
Cordius CIG ...
Cordius CIG ...
.| Cordius CIG
Cordius CIG ...
Cordius CIG ...
Cordius CIG ...
Cordius CIG ...
. | Cordius CIG ...
Candriam Money Market ..

Candriam Impact ONe ..oooevvvvveeeeiiiiiiiiieeeeeens .
Candriam L ...ccceeeeenns
Candriam L Dynamic Asset Allocation .. .
Candriam L Multi-Asset Income & Growth ....... .
Candriam L Multi-Asset Premia .
Candriam M .
Candriam M Global Trading ...........cevvvvvvennns .
Candriam M Impact Finance ...........ccceeeeenns
Candriam M Multi Strategies
Candriam Money Market
Candriam Money Market Euro
Candriam Money Market Euro AAA Cordius CIG

Candriam Money Market USD Sustainable ........ . . Candriam Money Market .. s
Canrdriam Risk Arbitrage .........cccccecuuuunnnnee WFRALL) L NIA....... Cordius ClIG oveeeeeeeeeee e Ownership
New York Life Insurance and Annuity

.......... Candriam Sustainable .........oevvveiiiieeenn. | LUK Corporation ... . | Ownership.. . [New York Life Insurance Company ...
.......... Candriam Sustainable ........... ..LUX. .. |Cordius CIG . | Ownership.. . [New York Life Insurance Company
.......... Candriam Sustainable Bond Global oo | -LUX. . | Cordius CIG . | Ownership.. . [New York Life Insurance Company
.......... Candriam Sustainable Bond Global High Yield |..LUX.... Cordius CIG . | Ownership.. . [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Sustainable Bond Impact ............... |..LUX..........NIA....... [ Corporation ........ccccccevriiiiiiieineneeneneeee.. | Ownership . [New York Life Insurance Company
Candriam Sustainable Defensive Asset
.......... Allocation ..ooooeeeeeeeeeeeeeeeieiieeieeeeeeeeeeeeeeee | LUK e NTAGLLL [ Cordius CIG ceeeeeeeeeeiceeeeeeeeeeeeeeeeeeeeeeeee. | Ownership . [New York Life Insurance Company
.......... Candriam Sustainable Equity Children ......... |..LUX....]......NIA....... [Cordius CIG ......cceerrrrrrrirriiiriireeieneeeeeeee. | Ownership . [New York Life Insurance Company
Candriam Sustainable Equity Emerging Markets
.......... Ex-China .....ooovriiiii | Cordius CIG ...ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenne.. | Ownership .. [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
New York Life Insurance and Annunity

Cleome Index World Equities Ownership.. . [New York Life Insurance Company ...

......................................................................................................................................................... NYL GF oeeeeeeieieieinniseennnnnnnnnn | LKoo e NTAGLLLLL [ Corporation oo | OWNETShiP. e} . 24,240 L. | New York Life Insurance Company ........ |....NO.....].ceee ooin
New York Life Investment Management

......................................................................................................................................................... NYL GF oeeeeeeiiieiineeiiieesnenennennnns | LKoo NITAGLLLL [HOTingS LLC e | OWNETSR DL} .. 26,860 ... New York Life Insurance Company ........ |....NO.....].ccee ooin

......................................................................................................................................................... NYL GF s | LUK o NTAC [ Cordius CIG e | Ownershipa. e .. 0,010 ... [ New York Life Insurance Company ........ |....NO.ooo e ooin
NYL GF AUSBIL Global Essential Infrastructurel New York Life Insurance and Annuity

..................................................................................................................................................................................................................... LUK e NTAGLLLL [ Corporation e | Ownershipa.eeenn 51,600 ... New York Life Insurance Company ........ |....NO...oof.cce oonn
NYL GF AUSBIL Global Essential Infrastructuref New York Life Investment Management

..................................................................................................................................................................................................................... LLUX....]......NIA....... [Holdings LLC ......ceeeeeeeieeeiiieieieeeeeeeeeeen. | OWNErShip...eeeeeeeeeen ) .. 12,500 ... New York Life Insurance Company ........ [...NO....of.cc ..onn
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NYL GF AUSBIL Global Essential Infrastructure|
..................................................................................................................................................................................................................... LUX....J oo NTAL ... | Cordius CIG ..ueeeeeeiiiiiiiiiiiiiiiieiieeeeeeeees [ OWNEESHP. .. 0,010 ... [ New York Life Insurance Company ........ [...NO.....[..... ...
New York Life Investment Management
.......... NYL GF AUSBIL Global Small Cap ........eeveeeees Holdings LLC .. Ownership.. ..98.110 ....[New York Life Insurance Company ...
.......... NYL GF AUSBIL Global Small Cap .........ceeveeees Cordius CIG ... Ownership.. .. 0.020 .... [New York Life Insurance Company ...
New York Life Investment Management
.......... NYL GF US High Yield Corporate Bonds .......... Holdings LLC .. Ownership.. ....|New York Life Insurance Company ...
.......... NYL GF US High Yield Corporate Bonds .......... Cordius CIG ... Ownership.. ... |New York Life Insurance Company ...
.......... Paricor Cordius CIG ... . | Ownership.. .. [New York Life Insurance Company ...
.......... Paricor Patrimonium . | Cordius CIG . | Ownership.. .. [New York Life Insurance Company
.......... Index|Q . Cordius CIG ... . | Ownership.. . [New York Life Insurance Company ...
Index|Q Factors Sustainable Corporate Euro
.......... Bond ...ooiiiiii Cordius CIG ... . | Ownership.. .... [New York Life Insurance Company ...
.......... Index|Q Factors Sustainable Europe Equity ... .. Cordius CIG ... . | Ownership.. ... |New York Life Insurance Company ...
.......... Index1Q Factors Sustainable Japan Equity .... Cordius CIG Ounership . |New York Life Insurance Company
Index|Q Factors Sustainable Sovereign Euro
.......... BONd coveeeeeieieee Cordius CIG ...ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennn.. | Ownership .. [New York Life Insurance Company
.......... CGH UK Acquisition Company Limited .... Candriam Group ........eeeeeeeeeeeeeeeeeeeeeeennnnns | OWNErship.. ..|New York Life Insurance Company ...
.......... Tristan Equity Partners (GP) Limited . .| CGH UK Acquisition Company Limited .. Ownership.. ...|New York Life Insurance Company
.......... Tristan Equity Partners LP . Tristan Equity Partners (GP) Limited ....... |Ownership.. ...|New York Life Insurance Company ...
.......... Tristan Equity Pool Partners (GP) Limited ... |.. CGH UK Acquisition Company Limited ......... [Ownership.. ..|New York Life Insurance Company ...
.......... Tristan Capital Partners Holdings Limited ... |.. CGH UK Acquisition Company Limited ......... |Ownership.. ..[New York Life Insurance Company ...
.......... EPISO 3 Co-Investment (GP) Limited .... Tristan Capital Partners Holdings Limited |Ownership.. ..|New York Life Insurance Company ...
.......... EPISO 3 Co-Investments LP . |EPISO 3 Co-Investment (GP) Limited ......... |Ownership.. ..|New York Life Insurance Company
.......... TIPS One Co-Investment GP Sarl .................. Tristan Capital Partners Holdings Limited |Ownership.. ...|New York Life Insurance Company ...
.......... TIPS Co-Investment SCSp TIPS One Co-Investment GP Sarl ............... |Ownership.. ...|New York Life Insurance Company ...
.......... TCP Incentive Partners (GP) Sarl ... Tristan Capital Partners Holdings Limited |Ownership.. ..|New York Life Insurance Company ...
.......... TCP Incentive Partners SCSp .........cceeeeeeeenns TCP Incentive Partners (GP) Sarl ............ |Ownership.. ..|New York Life Insurance Company ...
.......... TCP Co-Investment GP Sarl . .|Tristan Capital Partners Holdings Limited |Ownership.. ..|New York Life Insurance Company
.......... TCP Co-Investment SCSp TCP Co-Investment GP Sar| (Luxembourg) .... |Ownership.. ..|New York Life Insurance Company ...
.......... CCP 111 Co-Investment (GP) Limited . TCP Co-Investment SCSp (Luxembourg) ........ |Ownership.. ...|New York Life Insurance Company ...
.......... CCP 1V Co-Investment LP CCP 111 Co-Investment (GP) Limited ......... |Ownership.. ...|New York Life Insurance Company ...
.......... EPISO 3 Co-Investment LP ..........eevvvvvvvnnnnnns CCP 111 Co-Investment (GP) Limited ......... |Ownership.. ..|New York Life Insurance Company ...
.......... EPISO 4 Co-investment LLP . .|CCP 111 Co-Investment (GP) Limited Ownership.. ..|New York Life Insurance Company
.......... EPISO 4 (GP) LLP .oooeeeeeeeiieiee EPISO 4 Co-Investment LLP Ownership.. ..|New York Life Insurance Company ...
.......... EPISO 4 Incentive Partners LLP ... Tristan Capital Partners Holdings Limited |Ownership.. .. [New York Life Insurance Company ...
.......... CCP 5 Co-Investment LLP ....... .. |Tristan Capital Partners Holdings Limited |Ownership.. ....|New York Life Insurance Company
.......... Tristan (Holdings) Limited ... .. |Tristan Capital Partners Holdings Limited |Ownership.. ..|New York Life Insurance Company
.......... EPISO 3 Feeder (GP) Limited . .|Tristan (Holdings) Limited .... Ownership.. ..|New York Life Insurance Company
.......... EPISO 3 Feeder LP EPISO 3 Feeder (GP) Limited ... .... | Ownership.. ..|New York Life Insurance Company ...
.......... Tristan Capital Limited Tristan Capital Partners Holdings Limited |Ownership.. ..|New York Life Insurance Company ...
.......... Tristan Capital Partners LLP ..|Tristan Capital Limited ........................ |Ownership.. ..|New York Life Insurance Company
.......... CCP 111 (GP) LLP .oeeeeeeeeeees .. |Tristan Capital Partners LLP . . | Ownership.. ....|New York Life Insurance Company
.......... CCP 111 Incentive Partners (GP) Limited .|Tristan Capital Partners LLP .... .... | Ownership.. ...|New York Life Insurance Company
.......... CCP 111 Incentive Partners LP ...........cccc... CCP 111 Incentive Partners (GP) Limited ... |Ownership.. ..|New York Life Insurance Company ...
.......... Curzon Capital Partners IIl (GP) Limited .... Tristan Capital Partners LLP ................. |Ownership.. ..|New York Life Insurance Company ...
.......... CCP 111 (GP) LLP .. |Curzon Capital Partners Ill (GP) Limited . |Ownership.. ..|New York Life Insurance Company
.......... Curzon Capital Partners III LP ... ..|CCP 111 (GP) LLP .. . | Ownership.. ..|New York Life Insurance Company
.......... Curzon Capital Partners IV GP Limited .|Tristan Capital Partners LLP . Ownership.. .|New York Life Insurance Company

CCP IV (GP) LLP

Curzon Capital Partners IV GP Limited

Ownership..

..|New York Life

Insurance Company ...
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.......... Curzon Capital Partners IV LP .........cceeeeeen | ..GBR.... Curzon Capital Partners IV GP Limited ..... |Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......... Curzon Capital Partners IV S.a.r.l. ........... | ..LUX.... Curzon Capital Partners IV LP ................ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV Bolt FinCo S.a.r.l. ... LLUX.... Curzon Capital Partners IV S.a.r.| . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV IREF 1 Holding Sarl ... LUX.... Curzon Capital Partners IV LP Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV IREF 1 LATALL CCP IV IREF 1 Holding Sarl Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV Bolt 1 Sarl . ..LUX. . |Curzon Capital Partners IV LP Ownership.. 100.000 ...|New York Life Insurance Company
.......... Stratford City Offices Jersey Unit . .. |..GBR.... CCP IV Bolt 1 Sarl Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... Stratford City Offices Jersey Unit ............ |..GBR.... CCP 1V Bolt 2 Sarl Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... Bolt Nominee 1 Limited .........cccoouvvrvvunennnnnn | .GBR.... Stratford City Offices Jersey Unit .......... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Bolt Nominee 2 Limited .. ..GBR.... Stratford City Offices Jersey Unit .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV Bolt 2 Sarl ..LUX. . |Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP 1V Erneside Holding Sarl ... | -LUX.... Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV France Investments Sarl ... LUK Curzon Capital Partners IV LP ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... OPPCI CCP IV France Investments .. LFRA.... CCP IV France Investments Sarl . . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... SCI Escape Cordeliers .... .FRA.... OPPCI CCP IV France Investments ... Ownership.. ..99.000 ....[New York Life Insurance Company ...
.......... SCI Escape Cordeliers .... .. |..FRA.... CCP IV France Investments Sarl .... Ownership.. .. 1.000 .... [New York Life Insurance Company ...
The Forum, Solent, Management Company Limited
.......... CCP 1V Solent Sarl Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... SBP Management Limited .|CCP IV Solent Sarl Ownership.. .27.830 ....|New York Life Insurance Company
.......... CCP IV (GP) Sar!l ..oeeeeeeeeiiiiiiiiiiiiieeeeees Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV Kerin Luxembourg Sarl ........cccceeunnnen Curzon Capital Partners IV LP Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 1V SCSP e CCP 1V 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 .. ..LUX. . |Kerin Holding Sarl Ownership.. .100.000 ...|New York Life Insurance Company
.......... Cardiff Gate RP Limited Sarl .......cccccvvvnnnnn | LUK 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 .......... |..LUX... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Birmingham Ravenside RP Limited Sarl .......... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Walsall Bescot RP Limited Sarl ... .|CCP IV K Holding Sarl . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... RW Sofas Limited Sarl CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Milton Keynes RP Limited CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Bangor Springill RP Limited Sar | CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 3 Incentive Partners (GP) Limited ..... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 3 Incentive Partners LP . . |EPISO 3 Incentive Partners (GP) Limited ... |Ownership.. 100.000 ...|New York Life Insurance Company
.......... EPISO 3 (GP) LLP Tristan Capital Partners LLP ................. |Ownership.. ..64.000 ....[New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 3 LP ....ccvvvvvvvvvvveevevennnenennnns | 2GBR...) oo NIALLLL.. [EPISO 3 GP LLP ..eeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
.......... EPISO 3 L.P. . ..GBR... Opportunities 3 LP ... Ounership.. .100.000 ... |New York Life Insurance Company ...
.......... EPISO 3 Luxembourg Holding S.a.r. 1. ..LUX. J|EPISO 3 L.P. ........... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EP1SO 3 Wave Holding S.a.r.l. ........ EP1SO 3 Luxembourg Holding S.a.r.l. ........ [Ouwnership.. .100.000 ... |New York Life Insurance Company ...
.......... EPISO 4 (GP) Il Sarl Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 4 Student Housing SCSp .|EPISO 4 GP Il Sarl Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 (GP) LLP Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 4 LP ....coovvvvvvveeeeveeneeeeeeeenene | GBR....) ool NTALLLL.. [EPISO 4 GP LLP oo [ Ownershipa. ..} . 100,000 ... | New York Life Insurance Company
European Property Investors Special
.......... EPISO 4 Caeser Holding Sarl ..GBR. . |Opportunities 4 LP ... Ownership.. 100.000 ...|New York Life Insurance Company .
.......... Trophy Value Added Fund LTALLL. EPISO 4 Caeser Holding Sarl Ownership.. ..74.150 ....[New York Life Insurance Company ...
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European Property Investors Special
Opportunities 4 LP ......coooviiiiiiiiiiiieens OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... |New York Life Insurance Company

EPISO 4 Luxembourg Holding Sarl ................ LLUX....]

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 wevvveeeeiiiiiiiiiiiiiieeeeeeees ..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 ......ccovvvvvvviiinnnnns LLUX....] EPISO 4 Luxembourg Holding Sarl .. . | Qunership ..97.500 ....[New York Life Insurance Company .

EP1SO 4 Antrim Sarl
EPISO 4 Banbridge Sarl
EPISO 4 France Investments Sarl ...
OPPCI EPISO 4 France Investments ..
SAS VOF .

.100.000 ...|New York Life Insurance Company .
.}.100.000 ...|New York Life Insurance Company .
..90.000 ....[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 .

EPI1S0 4 West Holding Sarl ....
. |EPISO 4 West Holding Sarl ....
EPISO 4 Luxembourg Holding Sarl ..
EPISO 4 France Investments Sarl Ownership
. |OPPCI EPISO 4 France Investments . .. | Ownership..
SAS VDF Lot Ownership

. | Ownership
. | Ownership..
. | Ownership

LWFRALL.

SCI VOF .
EPISO 4 Switch Holding S.a.r.l. .ooeeveeeenes | LUK EPISO 4 Luxembourg Holding Sarl . | Ownership .100.000 ...|New York Life Insurance Company .
E4 Switch Norway AS . |EPISO 4 Switch Holding S.a.r.l. .. Ownership.. ..80.000 ....|New York Life Insurance Company .

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

EPISO 4 Pilgrim Holding S.a.r.l ... EPISO 4 Luxembourg Holding Sarl . | Ownership

TP Property S.a.r.l. ..cccvvvvvnnnnnns e | LUK EPISO 4 Pilgrim Holding S.a.r.| . | Ownership .100.000 ...|New York Life Insurance Company .
TB Property (Plymouth) Limited .... oo | .GBR.... .| TP Property S.a.r.l. . Ownership.. .}.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. ..o | LUK EPISO 4 Luxembourg Holding Sarl .. Ownership ..97.600 ....|New York Life Insurance Company .
EPISO 4 Lynx S.a.r.l. .......... . |EPISO 4 Lynx Holding S.a.r.l. .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Lynx Marketing S.a.r.1. EPISO 4 Lynx Holding S.a.r.l. ..... Ownership .100.000 ...|New York Life Insurance Company .
CCP 5 Pool Partnership GP Limited ... I PP Tristan Capital Partners LLP Ownership .100.000 ...|New York Life Insurance Company .

CCP 5 Pool Partnership SLP . |CCP 5 Pool Partnership GP Limited . | Ownership..
CCP 5 GP LLP Tristan Capital Partners LLP Ownership
Curzon Capital Partners 5 Long-Life LP ....... ..GBR.... CCP 5 GP LLP (United Kingdom) ................ Ownership

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

CCP 5 (GP) Sarl .ooevvveeeieeiiiiiiiiieeiiieeeeeeee, LLUX....] Curzon Capital Partners 5 Long-Life LP .... |Ownership .100.000 ...|New York Life Insurance Company .
Curzon Capital Partners 5 Long-Life SCA
SICAV-SIF LGBR.... ... NIA....... CCP 5 (GP) Sarl Ownership .100.000 ...|New York Life Insurance Company . N0
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 1 Limited .......eevvvvvvvnnn | eevevvnnnnd coneee NIALo [ SICAV-SIF coeiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeee. | OWnErShip..eeeeeeeeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].e oonn
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 2 Limited ........evvvvvvvnnn | eevevvnnnnd coeee NIALo [ SICAV-SIF coiiiiiiiieeeeeeeeeeeeeeeeeeeeeeees | OWnerShip...eeeeiieeneennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....]eee oonn
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 3 Limited ........ovvvvvvvnnn | eevevvnnnnd coreee NIALo [ SICAV-SIF coeiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeee. | OWnErShip...eeeeiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO......ee oonn
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 4 Limited ........oevvvvvvnnn | eevevvnnnnd coeee NIALo [ SICAV-SIF coeiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeees | OWnerShip...eeeeiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].cee ooin
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 5 Limited .......oevvvvvvennn | eevevvnnnnd coeee NIAL [ SICAV-SIF coeiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeee. | OWnErShip..eeeeeeeeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].e ooin
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 6 Limited .........cevvvvvenn | eevevvnnnnd coeee NIALLo [ SICAV-SIF cooiiiiiiiiiiieieeieeeeeeeeeeeeeeeeeeeee. | OWnErShip..eeeeeieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].e oonn
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 7 Limited ........evvvvvvvnnn | eevevvnnnnd coeee NIALLo [ SICAV-SIF coeiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeees | OWnErShip..eeeeeiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].ee oonn

Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 8 Limited .........cevvvvvvns |eeeevennnnd cuure NIAL  [SICAV-SIF Loiviiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeee. | OWNEIShiP..eeiiiieeen. b . 100,000 ... [ New York Life Insurance Company ........ |...NO.....].ceee ..o..
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Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 9 Limited ........eeeeveeennn | eevvemnnnnd coeee NIALLLod [STCAV=SIF oo | Ownership...eeeeeeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooo oo oonn
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 10 Limited .......cccceeonn | eevvemnnnnd e e NIALLLo [ SICAV=SIF o | Ownershipa..eeeeeeeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . s
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 11 Limited .......cccoceunn | eevveennnnd e e NIALLLo [ STCAV=SIF 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 .oeeiiieiiieieeieeeeeeeeieeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 5 LL GP Sarl 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 . Ownership.. .100.000 ...|New York Life Insurance Company

EPISO 5 Incentive Partners SLP
EPISO 5 (GP) Sarl ...cccvvvevvieiiiiiiiiiiiiene

EPISO 5 Incentive Partners GP Limited ..... Ownership.. .100.000 ...|New York Life Insurance Company ...

.......... Tristan Capital Partners LLP ................. |Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
.......... Opportunities 5 LP ..coevvvvevveveiiiiiiiiiiiiieennns EPISO 5 (GP) Sarl .....cceeeceveeeeeerinneeeeee. [ Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee nns
European Property Investors Special
.......... EPISO 5 Luxembourg Holding S.a.r. . Opportunities 5 LP Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... EPISO 5 Portfolio GP S.a.r.l. ........ . EPISO 5 Luxembourg Holding S.a.r.l. ........ |Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... EPISO 5 Silver JV SCSP ..eevvvnnnnnnnnniiiiiiinnns EPISO 5 Portfolio GP S.a.r.l. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... Sterling Square Holdings S.a.r.l. ... [ .. EPISO 5 Silver JV SCSp .......cccccuuuunnnnnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ... N0 e
European Property Investors Special
......................................................................................................................................................... Opportunities 5 SCSp-SICAV-SIF .........ccceeet EPISO 5 (GP) Sarl ...........eeeeeeeeeeeeeeeeeee.. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..cooi] eeee nis
European Property Investors Special
.......... E6 France Investments FPS-SICAV .. Opportunities 5 SCSp-SICAV-SIF ............... | Ownership.. ..90.790 ....[New York Life Insurance Company ...
.......... EPISO 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 ..........c.... EPISO 6 (GP) LLP ....cevevvvevveeeeennivneeeennn. [ Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
.......... EPISO 6 UK Investment Holdings Limited ....... 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) . | Ounership.. .62.000 ....|New York Life Insurance Company

EPISO 6 K Investment Holdings Limited .... |Ownership..
EPISO 6 Waterfall Top Holdings Lmited ..... Ownership..
EPISO 6 Waterfall LP ...ccooeeeeeeeiieeeieeens Ownership..
Waterfall HoldCo Limited ..........evvvvvvvnnnne Ownership..
. |Waterfall PropCo Limited . . | Ownership..
Waterfall PropCo Limited .........cceeeeeeins Ownership..
Waterfall PropCo Limited ..........oeeeeeeeins Ownership

EPISO 6 Waterfall Top Holdings Lmited ...
EPISO 6 Waterfall LP
Waterfall HoldCo Limited ...
Waterfall PropCo Limited
Bury South Management Company
Crossway Management Company ....
Turbine Management 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 ...

.......... EPISO 6 Phoenix JV LLP ..... .. |EPISO 6 K Portfolio GP Limited .. | Qunership ... ...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 ... .... | Ounership ..100.000 ... |New York Life Insurance Company ...
Phoenix Core Propco Limited (UK) - GP

.......... Cody TP Management Company Limited Guarantor ... Ownership ..........ccceeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ... N0 e
European Property Investors Specia

.......... EPISO 6 Luxembourg Holding S.a.r.l. ..... Opportunities 6 SCSP ....eevvvvvevevvvvvevvnnnnns |OWNEISHIP Levvvviiiiiiiiiiiiiiiiinnnnnnnnnn .. 100,000 ... [New York Life Insurance Company ... N0

.......... Phoenix Development Holding S.a.r.l. .... EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership ........ccccccoeennnnnneeee....d...99.000 ....[New York Life Insurance Company ... N0
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......................................................................................................................................................... Phoenix Development Holding S.a.r.l. ...ccccoee |eeeevvnnnnd ceeeee NIAL [ ThiTd Party coveeeeeeiiieiiiiiiiiiieieeeeeeeeeeeeeee. | Ownership ooeeeeeeeeeeeeeeeeeeeeeeeeeeee o, 1,000 .. [ New York Life Insurance Company ........ |....NO...oofoee oois
Phoenix Development Holding S.a.r.1. (LUX)
Phoenix DevCo S.a.r.l. ...... Ownership ... .J..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.l. ............ EPISO 6 Spectre JV Sarl Ownership .100.000 ...|New York Life Insurance Company .
EPISO 6 Spectre 2 Holding S.a.r.1. ..... EPISO 6 Spectre JV Sarl .... Ownership .100.000 ...|New York Life Insurance Company .
EPISO 6 Spectre 3 Holding S.a.r. 1. . |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 Ownership .100.000 ...|New York Life Insurance Company .
Claybrook, S.L. ............ EPISO 6 Curado Holding S.a.r.l. ..... . | Ownership ..90.000 ....[New York Life Insurance Company .
Barnfield Spain, S.L. . . . |EPISO 6 Curado Holding S.a.r.I. .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 6 Macheth 2 Holding S.a.r.I. ............ EPISO 6 Luxembourg Holding Sarl . | Qunership .100.000 ...|New York Life Insurance Company .
Macbeth 4 SRL EPISO 6 Macbeth 2 Holding S.a.r.l. . Ownership .100.000 ...|New York Life Insurance Company .
Montague 1 Sarl ... . |EPISO 6 Romeo 2 Holding Sarl ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EP1SO 6 Moomin Holding Sarl .. EPISO 6 Luxembourg Holding Sarl .. . | Ownership .100.000 ...|New York Life Insurance Company .
EPISO 6 Siem Holding Sarl EPISO 6 Luxembourg Holding Sarl .. . | Qunership ..85.000 ....|New York Life Insurance Company .
EPISO 6 Siem Sarl ............. .. |EPISO 6 Siem Holding Sarl ....... Ownership.. ..|New York Life Insurance Company .
EPISO 6 Emerald Holdings S.a.r.| .. |EPISO 6 Luxembourg Holding Sarl Ownership.. ..[New York Life Insurance Company .
BCRE Leipzig Wohnen Nord B.V. ... .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .|New York Life Insurance Company .
BCRE Leipzig Wohnen Ost B.V .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .|New York Life Insurance Company .
BCRE Leipzig lWest Ost B.V. .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .|New York Life Insurance Company .
TAG Leipzig-Immobilien GmbH .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .|New York Life Insurance Company .
EPISO 6 Platinum Hlding S.a.r.1 .. |EPISO 6 Luxembourg Holding Sarl . | Ownership.. .|New York Life Insurance Company .
Frankurt Wohnland GmbH ... .. |EPISO 6 Platinum Hlding S.a.r.l .. Ownership.. .|New York Life Insurance Company .
EPISO 6 MB Holding S.a.r.l . . |EPISO 6 Luxembourg Holding Sarl . | Ownership.. ..[New York Life Insurance Company .

.. |EPISO 6 MB Holding S.a.r.l ......... .. | Ownership..
.. |EPISO 6 Luxembourg Holding S.a.r.1l. . | Ownership..
.. |Hella Acquico GP S.a.r.l. .......... . | Ownership..
.. |EPISO 6 Luxembourg Holding S.a.r.1l. . | Ownership..
.. |Hella Holding S.a.r.1. .. . [Ownership..
. |H Main Holding S.a.

MB Property 1 S.a.r.l ....
Hella Acquico GP S.a.r.l.
Hella Acquico SCSp .....
Hella Holding S.a.r.1.
H Main Holding S.a.r.!I.

H Main 1 S.a.r.l. . r.l . | Ownership..
H Main 2 S.a.r.|l. .. |H Main Holding S.a.r.| Ownership..
H Main 3 S.a.r.l. .. |H Main Holding S.a.r.I Ownership..
H Main 4 S.a.r.l. . |H Main Holding S.a.r.| Ownership..
H Main 5 S.a.r.l. . H Main Holding S.a.r.1. .... . | Ownership
H Main 6 S.a.r.l. . H Main Holding S.a.r.l. .... . | Ownership
HMain 7 S.a.r.l. ... . |H Main Holding S.a.r.1. . .. | Ownership..
EPISO 6 Nexus Holding S.a.r.1l. ..... EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership
Aventos Eta Investment GmbH EPISO 6 Nexus Holding S.a.r.I. Ownership
EPISO 6 Nexus MidCo S.a.r.| . |EPISO 6 Nexus Holding S.a.r.I. .. [Ownership..
EPISO 6 Manor GP S.a.r.| EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership
EPISO 6 Manor JV SCSp EPISO 6 Manor GP S.a.r.| Ownership
EPISO 6 Manor Holding S.a.r.1. . . |EPISO 6 Manor JV SCSp ... . [Ownership..
Manor Property S.a.r.l. ...ccccuueee. EPISO 6 Manor Holding S.a.r.1. Ownership
Manor Devco Limited EPISO 6 Manor Holding S.a.r.1. ............... Ownership
EPISO 6 Northface Holding S.4.r.1l. . |EPISO 6 Luxembourg Holding S.a.r.l. .. | Ownership..
Northface 1 S.a.r.l. .oooooiiiiinnne EPISO 6 Northface Holding S.a.r.1. .......... | Ownership
Northface 2 S.a.r.l. .occoeennnnnnnnn EPISO 6 Northface Holding S.4.r.1. .......... |Ownership
Northface 3 Fixtures S.a.r.l. ... . |EPISO 6 Northface Holding S.a.r.1. . Ownership..

EPIS0 6 Panther Co-Investment SCSp ............ EPISO 6 Luxembourg Holding Sar| . | Qunership

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

EE555555555555555555555555555555555555555585888588
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.......... EPISO 6 Panther GP Limited ... EPISO 6 Luxembourg Holding Sarl .............. |Ownership.. ..90.000 ....[New York Life Insurance Company ... vl N0
.......... EPISO 6 Panther JV SLP EPISO 6 Panther GP Limited .................... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... EPISO 6 Panther Hodco Limited EPISO 6 Panther JV SLP ............cccevvveeeeen. | Ounership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... EPISO 6 Panther Property Limited EPISO 6 Panther Hodco Limited ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... Point A Hotels (Web) Limited ....ccovvvvveeenenina | onn EPISO 6 Panther Property Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... Point A Hotels Limited . |Point A Hotels (Web) Limited .... . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... Raag St. Andrew Hotel Limited .................. EPISO 6 Panther Property Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Patrizia Hanover (St. Andrew) PUT .. Raag St. Andrew Hotel Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag Hotels Limited EPISO 6 Panther Property Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... QMK Pub Westminster Limited .........cccccceeeeis | o0 Raag Hotels Limited .. Ownership.. .100.000 ... |New York Life Insurance Company ... ..No
.......... RAAG OBS Limited .... . |Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... QMK OBS Limi ted RAAG OBS Limited . | Ownership.. .100.000 ... |New York Life Insurance Company ... ..No
.......... Raag Dublin Limited ... Raag Hotels Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... QMK Dublin Limited . Raag Dublin Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag Kensington Holdings Limited ............... Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... Raag Kesington Hotel Limited ... . |Raag Kensington Holdings Limited . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... QMK Kensington Limited Raag Kesington Hotel Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... Raag lWestminster Holdings Limited .. Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag Wlestminster Hotel Limited . |Raag Westminster Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Westminster Limited . .. |Raag Westminster Hotel Limited Ownership.. .100.000 ... |New York Life Insurance Company ... No...
.......... Raag Liverpool Street Holdings Limited .. . |Raag Hotels Limited .............. . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Liverpool Street Hotel Limited Raag Liverpool Street Holdings Limited .... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... QMK Liverpool Street Limited Raag Liverpool Street Hotel Limited . Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Ragg Kings Cross Holdings Limited .. |Raag Hotels Limited .......cceeeeerenes Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Kings Cross Hotel Limited .. |Ragg Kings Cross Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK KX Limited ..oooeeriienieenenne . |Raag Kings Cross Hotel Limited Ownership.. .100.000 ... |New York Life Insurance Company ... No...
.......... Raag Paddintgon Holdings Limited ............... Raag Hotels Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Raag Paddington Hotel Limited ................... Raag Paddintgon Holdings Limited ............. | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... QMK Paddington Limited ........ .. |Raag Paddington Hotel Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Canary Wharf Limited . .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Canary Wharf Limited .. . |Raag Canary Wharf Holdings Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Shoreditch Limited ........cccceeeinnnnnnne Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... QMK Shoreditch Limited .. Raag Shoreditch Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Raag Aberdeen ............ .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Management Limited ........ .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Incentive Partners GP Limited . .|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Incentive Partners SLP ................ TIPS One Incentive Partners GP Limited .... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... TIPS One GP Sarl Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Tristan Income Plus Strategy One SCSp .| TIPS One GP Sarl ......ccceuvnnneen . [Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Alpha Holdings Sarl ......... ..|Tristan Income Plus Strategy One SCSp ..... |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Alpha PV | Sarl ........ .| TIPS One Alpha Holdings Sarl . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Co-Investment GP Sarl .................. | .. Tristan Capital Partners LLP Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... TIPS One Co-Investment SCSp . TIPS One Co-Investment GP Sarl . Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... CCP IV (GP) LLP ..eeeeeeeeeeees ..|Tristan Capital Partners LLP . Ownership.. .50.000 ....|New York Life Insurance Company ... No...
.......... Curzon Capital Partners IV (GP) Limited ..|Tristan Capital Partners LLP . Ownership.. 100.000 ...|New York Life Insurance Company ... No...
.......... CCP 5 GP LLP .|Tristan Capital Partners LLP . . | Ownership.. .33.000 ....|New York Life Insurance Company ... No...
.......... CCP 5 Pool Partnership GP Limited .. Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... CCP 5 Pool Partnership SLP ........ccoeeeeeeeenns CCP 5 Pool Partnership GP Limited ........... |Ownership......ccccccouvuvuununnnnnnnnnnnnnnp . 100.000 ... [New York Life Insurance Company ........ [...NO...oofoeee ..nnn
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Tristan Capital Partners Asset Management
......................................................................................................................................................... Limited ....ooeeveeeeeeeeeeenenienennnenneneennnnenennnns | .GBR.... oo NIAL.... [ Tristan Capital Partners LLP ................. |Ownership........cccccooiiiiiiiinnnnnnnnnnt . 100,000 ... |New York Life Insurance Company ........ |....NO...oof . ooin
Tristan Capital Partners Asset Management
......................................................................................................................................................... TCP SPAIN, SL .eeeeeeeeeeeeeeeeeeeeeenneeeenneneeneennn | ESPo ) U NTA L [Limited s | OWNETSRPL e} . 64,500 ... New York Life Insurance Company ........ |....NO.....].ccee ooin
Tristan Capital Partners Asset Management
......................................................................................................................................................... TCP France ..ooeeeeeeeeeeeeneeeeieeeeeeeeeeeeeeeeeeeeees | GBRL) U NTAL L [Limited s | OWNETSAPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . oonn
Tristan Capital Partners Asset Management
......................................................................................................................................................... TOP NL BV e | OBRL) U NTA L [Limited s | OWNETSAPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof.coee oonn
TCP Poland Spolka z ograniczona Tristan Capital Partners Asset Management
.......... odpowiedzialnoscia ..........eeeeeeeeeeeeeenennneenn. [ .POL.... Limited ..oeevveeiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company
.......... TCP Co-Investment (GP) S.a.r.l. .. LLUX.... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TCP Co-Investment SCSp LUX.... TCP Co-Investment (GP) S.a.r.l. ............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
German Property Performance Partners
.......... Investors Feeder Verwaltungs GmbH .............. |..DEU.... TCP Incentive Partners (GP) S.a.r.l. .......|Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 4 (GP) S.a.r.l. ..LUX. .. |Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 SCSp . ..LUX. .. |EPISO 4 (GP) S.a.r.l. .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 (GP) Il S.a.r.l. .. ..LUX. .|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 Student Housing SCSp ........cceeeeeeeee. | LUK Tristan (Holdings) Limited .................... |Ownership.. .100.000 ...|New York Life Insurance Company ...
New York Life Investment Management
.......... Ausbil Investment Management Limited . .| --AUS.... Holdings Il International . | Ownership.. ..81.460 ....[New York Life Insurance Company ...
.......... Ausbil Australia Pty. Ltd. .............. o |AUS.L Ausbil Investment Management Limited .. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Ausbil Asset Management Pty. Ltd. ..............|..AUS.... Ausbil Investment Management Limited ....... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Ausbil Global Infrastructure Pty. Limited ... |..AUS.... Ausbil Investment Management Limited ....... |Ownership.. ..55.000 ....[New York Life Insurance Company ...
Ausbil Investment Management Limited Employee
......................................... Share Trust .....cevvvveevieieeiiieeieeieeeeeeeeeeeeenns | LAUSLLLL Ausbil Investment Management Limited ....... |Ownership.. .100.000 ...|New York Life Insurance Company ...
New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil Global SmallCap Fund ............cceeeee. | AUS....) ooeo o NTALLL.... [ Corporation ..occeeeeeeiiiiiiiiiiiiiieieeieeeeeeeee.. | Ownership ..25.240 ....|New York Life Insurance Company
New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil Long Short Focus Fund ...........cccceee. | .AUS.... ... NIAL...... [ Corporation ......ccccceeeeeieieeiieeeeeeeeeeeeeee.. | Ownership ..27.19%4 ....|New York Life Insurance Company
New York Life Investment Management
.......... ..| 56-2412827 .. 0000914898 .. NYLIFE Distributors LLC . Holdings LLC ......cccoeevuunvnenninnnnnnnnnennnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... ... | 3663273 . . Huntsville NYL LLC .. .. [NYLife Real Estate Holdings, LLC .. Ownership.. .100.000 ...|New York Life Insurance Company
.......... REEP-IND Forest Park NJ LLC . . [NYLife Real Estate Holdings, LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......................... FP Building 4 LLC ... REEP-IND Forest Park NJ LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... FP Building 1-2-3 LLC ... REEP-IND Forest Park NJ LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... FP Building 17, LLC ... .. |REEP-IND Forest Park NJ LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... FP Building 20, LLC ... .. |REEP-IND Forest Park NJ LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... FP Mantua Grove LLC . | REEP-IND Forest Park NJ LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... FP Lot 1.01 LLC REEP-IND Forest Park NJ LLC ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-IND NJ LLC ... NYLife Real Estate Holdings, LLC ............ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NJIND JV LLC ....... .. |REEP-IND NJ LLC .......... Ownership.. .93.000 ....|New York Life Insurance Company
.......... NJIND Hook Road LLC . .. [NJIND JV LLC .. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NJIND Bay Avenue LLC .. . [NJIND JV LLC .. .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NJIND Bay Avenue Urban Renewal LLC ............ NJIND JV LLC ... e eeeeee. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NJIND Corbin Street LLC ....evveneiiiiiiiiiinnnee NJIND JV LLC ...eeeeeeeeeeeeeeeeeeee e ennenn.. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-MF Cumber land TN LLC . .. [NYLife Real Estate Holdings, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Cumber land Apartments, LLC .. .. | REEP-MF Cumber land TN LLC ..... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... REEP-MF Marina Landing WA LLC . . [NYLife Real Estate Holdings, LLC Ownership.. 100.000 ...|New York Life Insurance Company
.......... REEP-SP Marina Landing LLC REEP-MF Marina Landing WA LLC .... | Ownership.. ..98.000 ....[New York Life Insurance Company ...
.......... REEP-MF Woodridge IL LLC NYLife Real Estate Holdings, LLC ............ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-RTL SASI GA LLC NYLife Real Estate Holdings, LLC ............ |Ownership.. .100.000 ...[New York Life Insurance Company ...
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

87-2017401 ..

REEP-MF WILDHORSE RANCH TX LLC ....
REEP-WP WILDHORSE RANCH JV LLC ....
REEP-IND ROMULUS MI LLC ..
REEP-NPD ROMULUS JV LLC ..
REEP-MF SOUTH MAIN TX LLC

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

. [New York Life Real Estate Holdings ..

REEP-IND ROMULUS MI LLC

New York Life Real Estate Holdings ..

Ownership

.. | Ownership
. | Ownership..

Ownership

. | Ownership

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

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................. REEP-RTL Bradford PA LLC ... NYLife Real Estate Holdings, LLC .... Ownership .100.000 ...|New York Life Insurance Company . ....No
REEP-RTL CTC NY LLC .... .. [NYLife Real Estate Holdings, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
5005 LBJ Tower LLC ..... .. |REEP-RTL CTC NY LLC .....cceeeeenns . | Ownership.. ..97.000 ....[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..
MARKET ROSS TX JV LLC ....... .. | REEP-OFC/RTL MARKET ROSS TX LLC . | Ownership.. ..[New York Life Insurance Company . ....N0..
MARKET ROSS TX GARAGE OMNER LC . .. |MARKET ROSS TX JV LLC ...... . | Ownership.. .|New York Life Insurance Company . ....No..
MARKET ROSS TX OFFICE OWNER LLC ... .. |MARKET ROSS TX JV LLC ... . [Ownership.. .|New York Life Insurance Company . ....N0..
MARKET ROSS TX RETAIL OMNER LLC .. [MARKET ROSS TX JV LLC ... . | Ownership.. .|New York Life Insurance Company . ....No..
REEP-OFC Mallory TN LLC . .. [NYLife Real Estate Holdings, LLC . Ownership.. ..|New York Life Insurance Company . ....N0..
3665 Mallory JV LLC ....... .. |REEP-OFC Mallory TN LLC ............. Ownership.. ..[New York Life Insurance Company . ....N0..
REEP-OFC Water Ridge NC LLC .. [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
REEP-OFC 2300 EMPIRE LLC ... .. [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
REEP-MF Wynnewood PA LLC .. [NYLife Real Estate Holdings, LLC . . | Ownership.. .|New York Life Insurance Company . ....N0..
..| 30-1018932 .. Wynnewood JV LLC ........... .. | REEP-MF Wynnewood PA LLC .. . | Ownership .|New York Life Insurance Company . ....N0..
REEP-MU Fayetteville NC LLC . [NYLife Real Estate Holdings, LLC . Ownership.. ..|New York Life Insurance Company . ....N0..
501 Fayetteville JV LLC REEP-MU Fayetteville NC LLC Ownership ..[New York Life Insurance Company . ....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, Ownership.. .|New York Life Insurance Company . ... No..
401 SOUTH GRAHAM JV LLC REEP-MU SOUTH GRAHAM NC LLC Ownership ... ..[New York Life Insurance Company . ... N0
401 SOUTH GRAHAM OWNER LLC 401 SOUTH GRAHAM JV LLC Ounership ... .|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 . .. No..
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 . Ounership ... .|New York Life Insurance Company . ...No
..| 87-2888368 .. REEP-MF BELLEVUE STATION WA LLC ... . [NYLife Real Estate Holdings LLC .. . | Ownership ..|New York Life Insurance Company . .. 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 .. Ownership.. ..[New York Life Insurance Company . .. NO..
...No
...No
..No..
..No
..No
..No

REEP-AQ SOUTH MAIN JV LLC

REEP-MF SOUTH MAIN TX LLC

. | Ownership

..[New York Life Insurance Company .

Explanation

Contractual Client - Madison Capital Funding LLC, an indirect wholly owned affiliate of the Company, has contractual control of this entity's loan portfolio. .
Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding LLC owns 36% of non-voting carry shares. ...............
Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding IIl 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
Reliance Relationship - Entire proceeds of the entity are invested in a funding agreement of the Company. .......ccccoooiieiiiiiiiii i
Energy Contracts and Aircraft Loans Investments - with 100% of the investments coming from the Company and its wholly owned affiliate New York Life Insurance and Annuity Corporation.
Control of this entity is pursuant to an investment management contract with Apogem Capital LLC, or affiliate, not through ownership of voting interests. ..........
Investment Pool - Investment pool of mixed assets managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company. ............
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Explanation

Asterisk

Control of this entity is pursuant to a management contract with NYL Investors LLC. .............
Ausbil Investment Management Limited has sole authority over the management of the fund. ......
Investment Pool - Bankruptcy-remote special purpose investment pool vehicle for issuing notes. .......
Investment Pool - Investment pool of leveraged loans managed by Flatiron RR LLC, Manager Series. ...




STATEMENT AS OF JUNE 30, 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. .............. NO

YES

AUGUST FILING

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

Explanation:

Bar Code:

g 1 5 9 6 2 0 2 5 4 § 0 0

g 1 5 9 6 2 0 2 5 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

g 1 5 9 6 2 0 2 5 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

g 1 5 9 6 2 0 2 5 4 4 1 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

g 1 5 9 6 2 0 2 5 4 4 8 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

g 1 5 9 6 2 0 2 5 4 4 9 0 0 0 0 2

$ {1 5 9 6 2 0 2 5 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2

© E—
I S E—
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Administrative and other fees due and unpaid ...........cccccooeeiiieicicicicccs Joeeieiciiee 2,768,231 | e 2,768,231 | 2,655,580
2505.  Amount due for undelivered SECUrities .......cooioioioooioeeeeeeeeeeeeeeeeees e 32,898 | 32,898 .o e 5
2597. Summary of remaining write-ins for Line 25 from overflow page 2,801,129 32,898 2,768,231 2,655,585
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, Deferred gains [iability .ottt n e nenen [ereneneeeetenenas 2,539,357 |ciine 2,701,646
2505.  0ther payable ... 1,329,348 |... 10,099,450
2506. Reserves required on certain group annuity Separate aCCOUNTS ..o [ttt esenens [oeeesesteseses e senenes
2597.  Summary of remaining write-ins for Line 25 from overflow page 3,868,705 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 eee e eeeeee e e eeeeeeeeeeees |oeeee e 3,987,159 [ 1,678,064 |......c.c.oeoe... 4,739,003
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 3,987,159 1,678,064 4,739,003

15
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STATEMENT AS OF JUNE 30, 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 .............c.eveviiieeieieieiiseieeeteseiee sttt sttt ssesese s sssssesese s s ssssssese s s s s sssese s ss s sesesesssnsnsnsesenes taesesesesnencs 186,125,852
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 (243,821,323)

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 FECOGNIZEA ..........c..vivvieeiieeieee e teeeeseeeetesae s st s s st s e s st es st es s ee s en st en st ens et en st ens et ens et enae s ens et ens et ensesensesensesenseses | ebessesasscsces 160,290,933
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 306,669,605
AAMIOTEIZAtION ...ttt s s s s o8 e e s s A A e s £ s e e SR e R SRR HeE R R AR R R SRR h SRR sttt e eeseetneennea (1,086, 147)
.............. (615,441,057)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 427,147,947

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

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 427,147,947

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) ............ccccueueieeeeerueueeeeeeeeecaeas ceeeeeeeeneeneeeeees 112,300
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 ............ccccveveveieeiies covrerereeieieeeens 350,645

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 ..........cccccoveveveieeiiies covverereereeeeeens 350,645
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccvcvevevevieeieeeieiereresesieinenes eeeeeesesesseseeens (563,418)
3.25 SSAP NO. 108 QQJUSIMENLS ........cocvivieieieiiiieieteteteeceee ettt eaes e s eseas eseataesessesebesesee et sesasteaete saeseseseneneassenees 914,063 ...cocvovveeee 914,063
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 66,624
[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 66,624

Slo4
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STATEMENT AS OF JUNE 30, 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

12776*0C4 . CD SWAP Replication ... 1. 50,000,000 |... ..57,029,337 |...........27,047,832 |03/28/2025 ..... 06/20/2030 ..... Corporate Bond Replication ... ....905,874 |.. .... 1,105,400 |912803-FT-5 . | TREASURY STRIP (PRIN) .. 1A ... ...56,123,464 ... 25,942,432
CDX4 CD SWAP Replication ... 1. 54,000,000 |... .. 7,021,128 |............ 4,423,289 [03/31/2025 ..... 06/20/2030 ..... Corporate Bond Replication ... ....929,530 |.. .... 1,193,832 | 912810-SP-4 . | TREASURY BOND 1.A ... ....6,091,598 ... 3,229,457

CD SWAP Replication ... 1. L.3,192,442 |............ 1,725,392 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1A ... ... 3,192,442 ... 1,725,392

CD SWAP Replication ... 1. ... 3,163,559 |............ 1,725,392 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... .... 3,153,569 ... 1,725,392

CD SWAP Replication ... 1. ...8,456,117 |............ 5,006,953 CD SWAP ... 912810-TB-4 . | TREASURY BOND ... 1A ... ....8,456,117 .... 5,006,953

CD SWAP Replication ... 1. .. 24,369,927 |........... 13,170,899 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ... 24,369,927 ...13,170,899

CD SWAP Replication ... 1. ...9,869,252 |............5,268,359 [ ......coeeiinnnn CD SWAP 912810-8S-8 . | TREASURY BOND ... 1A ... .... 9,869,252 .... 5,268,359

CD SWAP Replication 1. 24,888,096 13,632,937 |04/04/2025 Corporate Bond Replication .641,132 | 912810-SS-8 . | TREASURY BOND ... 1.A. 24,429,674 |.. 12,991,805

CD SWAP Replication TA e 27,534,861 13,968,720 | .evvvvrnnnns L6 R SR RN 912803-FV-0 . | TREASURY STRIP (PRIN) 1.A. 27,534,861 |.. 13,968,720

CD SWAP Replication 1. ..18,750,000 38,420,518 19,799,688 | 04/17/2025 06/20/2030 Corporate Bond Replication .414,525 | 912803-FV-0 . | TREASURY STRIP (PRIN) 1.A. 38,172,890 |.. 19,385, 163

CD SWAP Replication 1. 3,398,905 .1,812,330 CD SWAP ... 912810-SS-8 . | TREASURY BOND ... 1.A. . 3,398,905 |.. .1,812,330

CD SWAP Replication 1. 3,047,824 .2,107,361 CD SWAP . 912810-8S-8 . | TREASURY BOND . 1.A. . 3,947,824 |.. .2,107,361

CD SWAP Replication 1. . 4,874,265 02,634,201 | L [ CD SWAP ... . |912810-SS-8 . | TREASURY BOND . 1.A. . 4,874,265 |.. . 2,634,201
CDX16 . CD SWAP Replication 1. ..18,750,000 54,925,868 29,390,502 | 04/22/2025 06/20/2030 ..... |Corporate Bond Replication 414,525 1912810-SS-8 . | TREASURY BOND . 1.A. 54,682,609 |.. 28,975,977
12776*0B6 . CD SWAP Replication ... 1. 54,000,000 |... ... 1,400,372 |............ 1,094,220 |03/28/2025 ..... 06/20/2035 ..... Corporate Bond Replication ... ....393,228 |912810-SS-8 . | TREASURY BOND ... 1A ... .... 1,332,366 ....700,992
12776086 .... CD SWAP Replication ... 1. 1,012,427 |... ....531,076 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ... 1,012,427 .531,076
12776086 .... CD SWAP Replication ... 1. ...914,315 |... ....478,002 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1A ... .478,002
12776086 .... CD SWAP Replication ... 1. ... 3,283,793 |............ 1,725,392 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ... 1,725,392
12776086 .... CD SWAP Replication ... 1. ... 6,453,567 |............ 3,450,784 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1A ... .... 3,450,784
12776086 .... CD SWAP Replication ... 1. 7,786,589 |............ 4,140,941 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... . 4,140,941
12776086 .... CD SWAP Replication ... 1. ...362,759 |... 193,244 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1A ... 362,759 .... 193,244
12776086 .... CD SWAP Replication ... 1. ...2,868,578 |............ 1,499,688 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ....2,868,578 .... 1,499,688
12776*0B6 . CD SWAP Replication 1. 10,208,464 . 5,413,252 CD SWAP . 912810-8S-8 . | TREASURY BOND . 1.A. 10,208,464 |.. . 5,413,252
12776*0B6 . CD SWAP Replication 1. 20,247,449 10,826,504 CD SWAP ... 912810-8S-8 . | TREASURY BOND . 1.A. 20,247,449 |.. 10,826,504
CDX11 . CD SWAP Replication 1. 30,640,515 16,168, 146 Corporate Bon 912810-SS-8 . | TREASURY BOND . 1.A. 30,718,633 |.. 16,059,540
CDX11 ... CD SWAP Replication ... 1. ... 6,995,449 [............3,680,476 | ..eoooiriiiiiiiins [ e CD SWAP 912810-SS-8 . | TREASURY BOND ... 1.4 ... .... 6,995,449 .... 3,680,476
CDX11 ... CD SWAP Replication ... 1. 5,316,031 |............ 2,788,543 CD SWAP ... 912810-SS-8 . | TREASURY BOND ... 1A ... ....5,316,031 ....2,788,543
CDX11 . CD SWAP Replication 1. 4,799,818 .2,509,320 | ... CD SWAP ... . |912810-SS-8 . | TREASURY BOND . 1.A. 4,799,818 |.. . 2,509,320
CDX15 ... CD SWAP Replication ... 1. 33,919,681 |........... 17,980,471 | 04/17/2025 06/20/2035 ..... Corporate Bond Replication ... ....136,538 |912810-SS-8 . | TREASURY BOND ... 1A ... ...34,017,377 ... 17,843,933
CDX15 ... CD SWAP Replication ... 1. 4,180,172 |............ 2,199,297 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ....4,180,172 ... 2,199,297
CDX15 . CD SWAP Replication 1. 8,497,017 4,530,789 | ... CD SWAP . . |912810-SS-8 . | TREASURY BOND . 1.A. .8,497,017 |.. . 4,530,789
CDX28 . .| CD SWAP Replication 1. 44,669,318 23,690,846 |04/22/2025 06/20/2035 CD SWAP . .136,538 |912810-SS-8 . | TREASURY BOND . 1.A. 44,769,470 |.. 23,554,308
CDX28 . CD SWAP Replication 1. 9,853,168 . 5,268,402 CD SWAP . 912810-8S-8 . | TREASURY BOND . 1.A. .9,853,168 |.. . 5,268,402
CDX28 ... CD SWAP Replication ... 1. ...553,848 |... 295,030 | ... ... [CD SWAP .... . |912810-8S-8 . | TREASURY BOND ... 1.A ... 553,848 ....295,030
CDX18 ... CD SWAP Replication ... 1. .. 49,574,449 |........... 26,705,897 |04/24/2025 06/20/2035 ..... Corporate Bond Replication ... ....364,100 |912810-SS-8 . | TREASURY BOND .... 1A ... ...49,760,006 ...26,341,797
CDX18 . CD SWAP Replication 1. 49,676,471 26,341,797 | s ... | CD SWAP 912810-8S-8 . | TREASURY BOND . 1.A. 49,676,471 |.. 26,341,797
CDX22 ... CD SWAP Replication ... 1. ..18,910,123 |........... 10,496,213 |05/01/2025 06/20/2035 ..... Corporate Bond Replication ... ....364,100 |912810-SP-4 . | TREASURY BOND .... 1A ... ...19,111,806 ...10,132, 113
CDX22 ... CD SWAP Replication ... 1. .. 49,759,375 |........... 26,341,797 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ... 49,759,375 ...26,341,797
CDX22 ... CD SWAP Replication ... 1. . 19,848,982 10,536,719 | ... R [ CD SWAP . 912810-8S-8 . | TREASURY BOND . 1. 19,848,982 |.. 10,536,719
05565AC*2 . IR SWAP CLO Replication 1. 150,000, 000 12,076,651 11,959,224 |01/17/2024 ..... |01/17/2026 IR SWAP . 00901Q-AA-0 . | AIMCO 2023-20A .. 1. 12,073,791 |.. 12,117,667
05565AC*2 . IR SWAP CLO Replication 1. 35,250,000 35,400,518 IR SWAP . 06763M-AA-3 . | BABSON CLO LTD BABSN_23-4 1. 35,400,518
05565AC*2 ... IR SWAP CLO Replication ... 1. 1,830,000 |............ 1,836,628 IR SWAP ... 067932-AA-1 . | BABSON CLO LTD BABSN_23-3 ... 1. .... 1,836,628
05565AC*2 ... IR SWAP CLO Replication ... 1. ..38,280,000 |........... 38,496,427 IR SHAP ... 20247B-AA-5 . | EMPIIR 2023-2A . 1. . ... 38,496,427
05565AC*2 .......... | IR SWAP CLO Replication ... 1. ...2,643,278 |............ 2,644,047 IR SWAP ... 20247B-AA-5 . | EMPIIR 2023-2A . 1.AFE ... . ... 2,644,047
05565AC*2 .......... IR SWAP CLO Replication ............. 1. 34,750,000 |........... 34,878,957 [ ooeviiiiiiiiiiins | e IR SHAP e 362943-AA-0 . | GALAXY CLO LTD GALXY_23-32 ......... L N = = N 34,750,000 |........... 34,878,957

GOLUB CAPITAL PARTNERS CLO LTD
05565AC*2 .......... IR SWAP CLO Replication ............. 1. 14,700,000 |........... 4,747,221 | e [ IR SHAP e 38179U-AB-4 . [GOCAP_23~ .......eevvvrvrvnnnnnnnnnnnnnnns L N = = N 14,700,000 |........... 14,747,221
GOLUB CAPITAL PARTNERS CLO LTD

05565AC*2 ... IR SWAP CLO Replication ... 1. 1,250,000 |............ 1,254,015 IR SHAP ... 38179U-AB-4 . [GOCAP_23- AFE .. .... 1,250,000 ... 1,254,015
05565AC*2 ... IR SWAP CLO Replication ... 1. 2,505,000 |............ 2,513,333 IR SWAP ... 617936-AC-3 . | MSEV 2023-20A . AFE .. .... 2,506,000 ... 2,513,333
05565AC*2 ... IR SWAP CLO Replication ... 1. ...7,907,000 |............ 7,931,257 IR SHAP ... 87251P-AA-5 . | TCI 2023-2A AFE . .... 7,907,000 ... 7,931,257
05565AC*2 . IR SWAP CLO Replication 1. . 31,843,460 31,974,779 | ... IR SWAP . . | 92920F-AA-8 . | VOYA CLO LTD VOYA_23-1 A FE 31,843,460 |.. 31,974,779
655408AA6 ... IR SWAP CLO Replication ... 1. ... 100,000,000 |... ... 1,063,000 |............ 1,304,465 |03/08/2024 03/08/2026 ..... IR SHAP ... ....234,128 | 03665C-AD-5 . | ANTR 2024-2A AFE .. .... 1,063,000 .... 1,070,337
65540@AA6 ... IR SWAP CLO Replication ... 1. .250,000 |... ....251,443 IR SWAP ... 03665C-AG-8 . | ANTR 2024-2A 1.C FE ... ....250,000 .251,443
655408AA6 ... IR SWAP CLO Replication ... 1. .732,880 |... ....751,416 IR SHAP ... 03666L-AL-6 . | ANTARES CLO ANTR 20-1A . 1.A FE ... ....732,880 .751,416
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655408AA6 .......... IR SWAP CLO Replication .....ccooeees | 1A o feeniieiieiiieeeeieiieens [ 245176 | 250,472 | oo [ IR SWAP 03666L-AL-6 . | ANTARES CLO ANTR_20-1A .............. TAFE e e, 245176 | 250,472
65540@AA6 ... IR SWAP CLO Replication ... .... 1,778,350 IR SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A . AFE .. ... 1,758,778 ... 1,778,350
655408AA6 ... IR SWAP CLO Replication ... ... 1,224,250 IR SHAP ... 04019H-AQ-6 . | ARES 2022-64A AFE . .... 1,220,000 ... 1,224,250
65540@AA6 ... IR SWAP CLO Replication ... 285,474 IR SWAP ... 04019H-AS-2 . | ARES 2022-64A .... .CFE 284,666 ....285,474
655408AA6 ... IR SWAP CLO Replication ... ... 1,225,127 IR SHAP ... 04020Q-AA-8 . | ARES 2024-ALF5A . AFE .. .... 1,220,000 1,225,127
65540@AA6 ... IR SWAP CLO Replication ... .... 4,397,503 IR SWAP ... 36321E-AC-9 . | GALXY 2024-33A .. AFE .. ....4,381,867 .... 4,397,593
655408AA6 . IR SWAP CLO Replication .1,505, 181 IR SWAP . 59801F-AA-1 . | MIDO 2024-15A .... A FE .1,500,000 |.. . 1,505, 181
655408AA6 . IR SWAP CLO Replication 11,291,951 IR SWAP . 67570A-AA-4 . | OCP CLO LTD OCP_24-31 A FE 11,247,000 |.. 11,291,961
655408AA6 . IR SWAP CLO Replication . 3,264,368 IR SWAP . T2132E-AA-7 . | PIPK 2024-16A ......... A FE . 3,250,000 |.. . 3,264,368
65540@AA6 ... IR SWAP CLO Replication ... 1,505,498 IR SWAP ... 92920H-AA-4 . | VOYA CLO LTD VOYA_24-2 . .| 1.AFE ... . .... 1,500,000 .... 1,505,498
655408AA6 IR SWAP CLO Replication ......ooooees | 1A oo feeveieiiieieiiiiiieieees [eeeeeennn.. 1,545,000 |eeenins 1,549,579 IR SWAP 92020K-AA-7 . | VOYA CLO LTD VOYA_24-4 .............. TAFE e [, 1,545,000 |..ocoeennnns 1,549,579
WARWICK CAPITAL CLO LTD WWICK_24-3
655408AA6 . IR SWAP CLO Replication ,830,000 .1,836,722 IR SWAP . 93655P-AA-5 . |.. 1.A FE .1,830,000 |.. .1,836,722
655408AA6 . IR SWAP CLO Replication .813,333 .812,608 IR SWAP . 03665J-AN-8 . | ANTR 2017-1A 1.A FE .813,333 |..
655408AA6 . IR SWAP CLO Replication .528,666 .529,986 IR SWAP . 03665J-AS-7 . | ANTR 2017-1A .. 1.C FE .528,666 |..
655408AA6 . IR SWAP CLO Replication .406,666 407,227 IR SWAP . 03771M-AC-6 . | APIDOS CLO L APID_24-50A . 1.A FE .406,666 |..
655408AA6 ... IR SWAP CLO Replication ... . B .610,000 |... ....611,843 IR SHAP ... 03771M-AE-2 . | APIDOS CLO L APID_24-50A .... 1.C FE ... .. ....610,000
65540GAA6 .......... IR SWAP CLO Replication ............. TA e o [ 250,000 [ovvvvrrernnnnns 250,256 IR SWAP 03771M-AG-7 . | APIDOS CLO L APID_24-50A ............ L - AN 250,000
ARES DIRECT LENDING CLO LLC
65540GAA6 .......... IR SWAP CLO Replication ............. TA e o [ 1,220,000 |..eevvveees 1,210,267 IR SWAP 04020U-AA-9 . |ARESDL_25-1 ....coovviiiiiiiiiiiiieeens TAFE e [, 1,220,000 |............ 1,210,267
ARES DIRECT LENDING CLO LLC
65540GAA6 .......... IR SWAP CLO Replication ............. TA e o [ 325,000 |.....ceeennnnn 326,082 IR SWAP 04020U-AC-5 . |ARESDL_25-1 ....cooveiiiiiiiiiiiiienens TAFE i o, 325,000 |oeeeeinnnnnns 326,082
ARES DIRECT LENDING CLO LLC
65540GAA6 .......... IR SWAP CLO Replication ............. TA e o [ 485,000 [ovvvvvrrrnnnnns 486,471 IR SWAP 04020U-AE-1 . |ARESDL_25-1 ....oovviiiiiiiiiiiiiieeees L PO PP N 485,000 |oeeverenennns 486,471
NEUBERGER BERMAN CLO LTD NEUB_24-58
65540@AA6 ... IR SWAP CLO Replication ... 1. ... 2,772,750 IR SWAP ... 640970-AA-7 . AFE .. ... 2,763,334 ....2,772,750
655408AA6 ... IR SWAP CLO Replication ... 1. ... 2,447,178 IR SHAP ... 749972-AA-3 . | RAD CLO LTD RAD_24-27 .. AFE .. .... 2,440,000 ....2,447,178
65540@AA6 ... IR SWAP CLO Replication ... 1. .... 3,973,176 IR SWAP ... 00901Q-AE-2 . | AIMCO 2023-20A FFE ... .... 3,947,500 .... 3,073,176
655408AA6 ... IR SWAP CLO Replication ... 1. .... 5,032,761 IR SHAP ... 06763M-AE-5 . | BABSON CLO LTD BABSN_23-4 .. |1.FFE ... ....5,000,000 ....5,032,761
BENEFIT STREET PARTNERS CLO LTD
655408AA6 ... IR SWAP CLO Replication ... .... 2,405,921 IR SHAP ... 08182F-AU-3 . [BSP_20-2 .....eevvvrrnnnnnnnniininnnnnnnns 1.F FE ... ... 2,400,000 .... 2,405,921
65540@AA6 ... IR SWAP CLO Replication ... ....5,000,000 IR SWAP ... 15033P-AE-3 . | CEDAR FUNDING LTD CEDF_23-17 ...... 1.F FE ... ....5,000,000 ....5,000,000
655408AA6 ... IR SWAP CLO Replication ... .... 3,866,081 IR SHAP ... 33882C-AE-7 . | FLAT 2023-2A 1.F FE ... .... 3,841,000 .... 3,866,081
65540@AA6 ... IR SWAP CLO Replication ... .... 5,032,556 IR SWAP ... 362943-AE-2 . | GALAXY CLO LTD GALXY_23-32 .... 1.F FE ... ....5,000,000 .... 5,032,556
655408AA6 ... IR SWAP CLO Replication ... .... 1,951,057 IR SHAP ... 55280H-BA-4 . | MCF CLO LLC MCFCL_2014-1A .......... 1.F FE ... .... 1,950,000 .... 1,951,057
655408AA6 . IR SWAP CLO Replication .6,006,664 IR SWAP . 55281F-AQ-3 . | MCF CLO LLC MCFCL_2017-3A 1.F FE 5,724,301 |.. .6,006,664
655408AA6 . IR SWAP CLO Replication . 4,202,401 IR SWAP . 617936-AG-4 . | MSEV 2023-20A . 1.F FE .4,175,000 |.. . 4,202,401
655408AA6 . IR SWAP CLO Replication .3,106,154 IR SWAP . 67080P-AJ-5 . | NYACK PARK CLO LTD NYKPK_21-1 1.F FE .3,100,000 |.. .3,106,154
655408AA6 . IR SWAP CLO Replication . 3,019,696 IR SWAP . 67578R-AG-6 . | OCP CLO LTD OCP_23-30 .. 1.F FE .3,000,000 |.. . 3,019,696
655408AA6 . IR SWAP CLO Replication . 2,284,068 IR SWAP . 675930-AG-6 . | OCTAGON 59 LTD 0CT59_2022-1 .. |1.F FE .2,275,000 |.. . 2,284,068
655408AA6 ... IR SWAP CLO Replication ... N 2,850,000 IR SHAP ... 69702E-AE-5 . | PALMER SQUARE CLO LTD PLMRS_21-4 . [1.F FE .. .. 2,850,000 2,850,000
65540QAA6 .......... IR SWAP CLO Replication ......coeeees [ 1At o [, 4,600,000 [............ 4,610,378 [ woeeeeiieieees | e IR SWAP 87230A-BA-3 . | TCI-FLATIRON CLO LTD TFLAT_16-1A . [1.BFE «oeeeeeiieiieeeeee [ 4,600,000 [....evvvnnes 4,610,378
CHURCHILL MIDDLE MARKET CLO LTD
65540QAA6 .......... IR SWAP CLO Replication ......coeeees [ 1At o o, 5,870,000 [............ 5,905,899 [ .oevvniiriiiiies [ e LS O 171920-AA-0 . [CHWML_24 ..o [ TAFE e 5,870,000 [....evvvnns 5,905,899
655408AA6 ... IR SWAP CLO Replication ... 5,005,000 |... 5,029,689 | ...ooooeeieeennnns [ e IR SHAP ... 69120N-AA-7 . | OR 2024-19A 5,005,000
251530483 .. IR SWAP CLO Replication ..67,500,000 .205,586 .546,497 |03/04/2025 03/04/2027 IR SWAP . .342,385 | 037640-BC-5 . | APIDOS CLO APID_13-15A . .205,586 |..
251530483 .. IR SWAP CLO Replication . 146,764 . 146,446 IR SWAP . 087630-AA-0 . | BTNY2_18-1A ... .146,764 |..
251530483 .. IR SWAP CLO Replication 1,580,000 . 1,584,839 IR SWAP . 087630-AC-6 . | BETONY CLO 2 LTD BTNY2_18-1A . .1,580,000 |.. .1,584,839
251530483 .. IR SWAP CLO Replication ... 3,792,074 |............ 3,791,786 IR SHAP ... 13876J-AC-6 . | CANYC_12-1RA-A ...ooooeeeerrnnnnnn [ TAFE o s 3,792,074 3,791,786
251530483 .. IR SWAP CLO Replication ... 1,451,105 |............ 1,493,486 IR SWAP ... 13887P-AK-1 . | CANYON CAPITAL CLO LTD CANYC_16- . [1.A FE .. .... 1,451,105
251530483 .. IR SWAP CLO Replication ... ...162,543 |... IR SHAP ... 14310G-AN-0 . | CGMS_13-3A ...evvvrviiiiiiniiiiiininnee 1.A FE ..
251530483 .. IR SWAP CLO Replication ... 1,713,000 |... IR SWAP ... 14310G-AQ-3 . | CGMS_13-3A .. 1.A FE ..
251530483 .......... | IR SWAP CLO Replication ... N ...930,000 |... IR SHAP ... 14310G-AS-9 . | CGMS_13-3A .. 1.A FE .. ,
251530483 .......... IR SWAP CLO Replication ....ccooeeees [1A coiiiiiiiiiiiiiiiiiiniins foeniiiiiiiiiniiiins o 568,355 |..ivevnennnn 567,754 | oo | e IR SWAP 15032A-AN-7 . | CEDAR FUNDING LTD CEDF_16-5A ...... TAFE s o, 568,305 [...ooeiiiinnns 567,754
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251530483 .......... IR SWAP CLO Replication .....ooooeees | LAt [ [, 250,000 [evveeeeennnnns 250,004 | toooeeiie [ IR SWAP 21623P-AC-1 . | COOK_18-1A ....evvvvevrriiiininnnninnns TAFE e e, 250,000 |oeeeeieiennnns 250,004
251530483 .. IR SWAP CLO Replication ... 9,920,000 |............ 9,920,172 IR SWAP ... 21623P-AC-1 . | COOK_18-1A .. .. |1AFE. ....9,920,000 ....9,920,172
251530483 .. IR SWAP CLO Replication ... 6,200,000 |............ 6,209,962 IR SHAP ... 21623P-AE-7 . | COOK_18-1A .. .. |1.BFE. ....6,200,000 .... 6,209,962
DRYDEN SENIOR LOAN FUND DRSLF_18-
251530483 .......... IR SWAP CLO Replication .....oooovees | 1At [ [, 6,927,611 |............ 6,934,539 | ..cooiiiiiiiiiiins | e IR SWAP 26251L-AC-8 . [B4A .....eiviiiiiiiiiiiiie TAFE e [, 6,927,611 |............ 6,934,539
DRYDEN SENIOR LOAN FUND DRSLF_18-
251530483 .......... IR SWAP CLO Replication .....ocooeees | TLA ceiiiiiiiiiii [ [ 600,876 |............... 599,797 | woveeiiiii [ IR SWAP 26251L-AC-8 . [B4A .....eeviiiiiiiiiiiiie TAFE e [, 600,876
251530483 .. IR SWAP CLO Replication ... .950,652 |... ....950,843 IR SWAP ... 36320W-AL-0 . | GALAXY CLO LTD GALXY_15-21A ....... 1.A FE .. ....950,662
251530483 .. IR SWAP CLO Replication .. 42,919 .. 42,028 IR SWAP . 363200-AL-0 . | GALAXY CLO LTD GALXY_15-21A 1.A FE . 42,919 |..
251530483 .. IR SWAP CLO Replication 1,700,000 .1,700,564 IR SWAP . 36320W-AN-6 . | GALAXY CLO LTD GALXY_15-21A .. |1.AFE .1,700,000 |..
251530483 .. IR SWAP CLO Replication ... ...850,000 |... 850,282 IR SHAP ... 36320W-AN-6 . | GALAXY CLO LTD GALXY_15-21A ....... [1.AFE .. 850,000 ....850,282
GREENWOOD PARK CLO LTD GRNPK_18-1
251530483 .......... IR SWAP CLO Replication .....cooovees | 1At [ [, 3,400,000 |............ 3,407,499 | .o | e IR SWAP BO720R-AC-2 . |eeeeeeeeiiieiieeeeee TAFE e [, 3,400,000 |............ 3,407,499
GREENWOOD PARK CLO LTD GRNPK_18-1A
251530483 .......... IR SWAP CLO Replication .....oooovees | 1At [ [, 1,700,000 |............ 1,704,500 | .ovvvnniiiiiins | e, IR SWAP B9720R-AD-0 . |oeeeeiieeiiiiieee L = =R N 1,700,000 |............ 1,704,500
251530483 .. IR SWAP CLO Replication ... ... 4,002,177 IR SWAP ... 64120K-AW-7 . | NEUBERGER BERMAN CLO LTD NEUB_13 . [1.A FE ... ....4,000,000 ....4,002,177
251530483 .. IR SWAP CLO Replication ... .... 2,500,626 IR SHAP ... 67590E-AS-3 . | OCT15_13-1A ..ooovrrriiiiiiiiiiiis 1.AFE ... ... 2,500,000 .... 2,500,626
251530483 .. IR SWAP CLO Replication ... IR SWAP ... 675917-AA-8 . | OCT35_18-1A ... 1.AFE ... ....845,966
251530483 .. IR SWAP CLO Replication ... IR SHAP ... 67591T-AC-4 . | 0CT35_18-1A ... 1.AFE ... . 3,059,438
251530483 .. IR SWAP CLO Replication ... IR SWAP ... 67591T-AE-0 . | OCT35_18-1A ..oovvrriiiiiiiiiiiiiees 1.B FE ... . 2,382,000
251530483 .. IR SWAP CLO Replication ... ...585,000 |... 585,009 IR SHAP ... 81881C-AC-1 . | SHACKLETON CLO LTD SHACK_18-12 .... [1.A FE ... 585,000 ...585,009
251530483 .. IR SWAP CLO Replication ... 497,136 |... ....501,031 IR SWAP ... 81881J-AE-2 . | SHACKLETON CLO LTD SHACK_14-5RA ... [1.A FE ... ....497,136
251530483 .. IR SWAP CLO Replication .264,681 .265,380 IR SWAP . 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE .264,681 |..
251530483 .. IR SWAP CLO Replication .392,043 .389,549 IR SWAP . 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE .392,043 |..
251530483 .. IR SWAP CLO Replication ... .744,608 |... ... 742,517 IR SHAP ... 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE ... ...744,608
TEACHERS INSURANCE AND ANNUITY
251530483 .......... IR SWAP CLO Replication .....coooeees | TLA oo [ [ 80,514 |............l 79,790 | wevvvvvrrriiriiinn | e IR SWAP 87272H-AA-8 . [TIA_17-2A ..oooiiiiiiiiiis TAFE e [, 80,514 |ouvvveiiiiiinns 79,79
TEACHERS INSURANCE AND ANNUITY
251530483 .......... IR SWAP CLO Replication .....ooooeees | 1At [ [, 2,532,360 [..eevvennnns 2,533,102 | ..o | e, IR SWAP 87272H-AA-8 . [TIA_17-2A ..oooiiiiiiiiiis TAFE e [, 2,532,360 |............ 2,533,102
TEACHERS INSURANCE AND ANNUITY
251530483 .......... IR SWAP CLO Replication .....oooovees | 1At [ [, 2,500,000 |......c...ns 2,501,280 | .ooooereeeeees [ IR SWAP 87272H-AC-4 . [TIA17-2A .ooooviiiiiiiiiis TAFE e [, 2,500,000 |............ 2,501,280
251530483 .. IR SWAP CLO Replication ... .862,672 |... ....880,003 IR SWAP ... 92331V-AA-6 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ....862,672
251530483 .. IR SWAP CLO Replication ... .357,415 |... .... 356,438 IR SHAP ... 92331V-AA-6 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ....357,415
251530483 .. IR SWAP CLO Replication ... ...896,717 |... 897,695 IR SWAP ... 92331V-AA-6 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... 896,717 .
251530483 .. IR SWAP CLO Replication ... ....5,781,190 IR SHAP ... 92331V-AC-2 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ....5,780,000 .5,781,190
251530483 .. IR SWAP CLO Replication ... .... 2,045,560 IR SWAP ... 92331V-AE-8 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ....2,040,000 .... 2,045,560
251530483 .. IR SWAP CLO Replication ... eeeeeeee... 1,103,880 IR SHAP ... 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A AFE .. ... 1,102,787 .... 1,103,880
251530483 .. IR SWAP CLO Replication ... ... 193,172 ... 191,826 IR SWAP ... 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A AFE .. 193,172 ....191,826
251530483 .. IR SWAP CLO Replication 1,530,000 . 1,528,755 IR SWAP . . |92915C-AS-3 . | VOYA CLO LTD VOYA_16-1A A FE .1,530,000 |.. . 1,528,755
067396D5 . IR SWAP CLO Replication ... ...966,000 |............ 2,042,624 03/04/2030 ..... IR SWAP ... .... 1,072,767 |00119B-AA-1 . | AGL CLO LTD AGL_24-29 AFE .. ....969,857
06739GDa5 ... IR SWAP CLO Replication ... .259,334 |... ....260,062 IR SHAP ... 00119B-AB-9 . | AGL CLO LTD AGL_24-29 .. AFE .. .260,062
067396De5 ... IR SWAP CLO Replication ... .966,000 |... ....970,251 IR SWAP ... 00119B-AC-7 . | AGL CLO LTD AGL_24-29 .. .CFE ... .
06739GDa5 ... IR SWAP CLO Replication ... .406,666 |... ...408,293 IR SHAP ... 00119C-AN-1 . | AGL CLO LTD AGL_22-20A ... AFE .. ....406,666 .
067396D5 . IR SWAP CLO Replication .406,666 .407,004 IR SWAP . 00119C-AS-0 . | AGL CLO LTD AGL_22-20A B FE .406,666 |.. .407,004
06739GDa5 . IR SWAP CLO Replication .500,000 .501,560 IR SWAP . 00121B-AA-7 . | AGL_2024-32A .. A FE .500,000 |.. .501,560
067396D5 . IR SWAP CLO Replication .250,000 .260,343 IR SWAP . 00121B-AE-9 . | AGL_2024-32A .. B FE .250,000 |.. .250,343
067396Da5 . IR SWAP CLO Replication .250,000 .250,683 IR SWAP . 00121B-AG-4 . | AGL_2024-32A .. E FE .250,000 |.. .250,683
067396D5 . IR SWAP CLO Replication ,250,000 . 1,254,148 IR SWAP . 00901F-AJ-5 . | AIMCO 2021-16A A FE .1,250,000 |.. 1,254,148
067396Da5 ... IR SWAP CLO Replication ... ...250,000 |... 251,000 IR SHAP ... 00901F-AN-6 . | AIMCO 2021-16A CFE .. 250,000 ....251,000
067396De5 ... IR SWAP CLO Replication ... ...250,000 |... 250,955 IR SWAP ... 00901F-AQ-9 . | AIMCO 2021-16A FFE .. 250,000 ....250,965
067396Da5 ... IR SWAP CLO Replication ... ... 2,479,717 IR SHAP ... 009010-AA-0 . | AIMCO 2023-20A AFE .. ....2,470,738 . 2,479,717
067396De5 ... IR SWAP CLO Replication ... ....714,526 IR SWAP ... 00901Q-AC-6 . | AIMCO 2023-20A CFE .. ....709,750 .714,526
06739GD@5 .......... | IR SWAP CLO Replication ... ....807,720 IR SHAP ... 00901Q-AE-2 . | AIMCO 2023-20A .. . FFE ... .. ....802,500 .807,720
06739GDa5 .......... IR SWAP CLO Replication ...ccooeeees [1A Loiiiiiiiiiiiiiiinins oo fovvvennn 447,000 Joceeeennnnneees 46,323 | Lo [ IR SWAP 008511-AN-9 . | AGL CLO LTD AGL 21-14A .............. 1O0FE cvvivieveiviieiiieeeens i, 447,000 J.oooeeiinennns 446,323
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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
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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
067396D@5 .......... IR SWAP CLO Replication .....ocooeees | TLA ceiiiiiiiiiii [ [ 610,000 |............... 610,131 | wovvvviiiiiiiiiin | e IR SWAP 00889B-AE-1 . | AIMCO 2021-15A ......cceeeiiiiiiennnns TAFE e [, 610,000
067396De5 ... IR SWAP CLO Replication ... .284,666 |... ....285,174 IR SWAP ... 00889B-AF-8 . | AIMCO 2021-15A 1.CFE . ....284,666
067396Da5 ... IR SWAP CLO Replication ... .250,000 |... ....250,059 IR SHAP ... 00889B-AG-6 . | AIMCO 2021-15A 1.F FE .. ....250,000
067396De5 ... IR SWAP CLO Replication ... .... 1,221,986 IR SWAP ... 03663Y-AA-5 . | ANTR_24-5A-A ....cooeeeiiiiiiiiiininnn 1.A FE .. .... 1,220,000
067396Da5 ... IR SWAP CLO Replication ... .... 9,350,907 IR SHAP ... 15032A-AN-7 . | CEDAR FUNDING LTD CEDF_16-5A ...... [1.AFE .. .... 9,341,566
DRYDEN SENIOR LOAN FUND DRSLF_18-
067396Da5 ... IR SWAP CLO Replication ... 1. ... 7,440,401 IR SHAP ... 26251L-AE-4 . . | 1AFE ... .... 7,440,000
067396D5 . IR SWAP CLO Replication 1. .. 98,440 IR SWAP . 36320W-AL-0 . | GALAXY CLO LTD GALXY_15-21A 1.A FE ..98,420 |..
067396Da5 . IR SWAP CLO Replication 1. .482,413 IR SWAP . 363200-AL-0 . | GALAXY CLO LTD GALXY_15-21A .. |1.AFE .482,316 |..
067396De5 ... IR SWAP CLO Replication ... 1. .469,734 |... ....469,828 IR SWAP ... 36320W-AL-0 . | GALAXY CLO LTD GALXY_15-21A ....... [1.AFE ... ... 469,734
GREENWOOD PARK CLO LTD GRNPK_18-1
067396De5 ... IR SWAP CLO Replication ... 1. ...682,670 |... 682,403 IR SWAP ... 30729R-AB-4 . 1.AFE ... 682,670 ....682,403
067396Da5 ... IR SWAP CLO Replication ... 1. ...10,345,760 IR SHAP ... 55280H-AW-7 . | MCF CLO LLC MCFCL_2014-1A .. 1.AFE ... ...10,325,000 10,345,760
067396De5 ... IR SWAP CLO Replication ... 1.A .... 2,808,915 IR SWAP ... 55280H-AY-3 . | MCF CLO LLC MCFCL_2014-1A 1.C FE ... ....2,800,000 ....2,808,915
067396Da5 . IR SWAP CLO Replication 1.A . 2,706,367 IR SWAP . 55281F-AN-0 . |MCF CLO LLC MCFCL_2017-3A .. 1.A FE .2,700,000 |.. .2,706,367
067396D5 . IR SWAP CLO Replication 1.A . 4,009,433 IR SWAP . 55281F-AN-0 . | MCF CLO LLC MCFCL_2017-3A .. 1.A FE .3,958,184 |.. . 4,009,433
06739GDa5 . IR SWAP CLO Replication 1.A . 2,307,322 IR SWAP . 55281F-AP-5 . | MCF CLO LLC MCFCL_2017-3A 1.C FE .2,300,000 |.. . 2,307,322
067396De5 ... IR SWAP CLO Replication ... 1.A ....2,061,010 IR SWAP ... 67572Y-BQ-4 . | 0CT22_14-1A 1.AFE ... ....2,060,896 ....2,061,010
067396Da5 ... IR SWAP CLO Replication ... 1.A .... 3,101,375 IR SHAP ... 77587A-AE-6 . | ROMARK CLO LTD RMRK_18-1A .......... 1.AFE ... ....3,100,000 ... 3,101,375
067396De5 ... IR SWAP CLO Replication ... 1.A B e 3,773,753 IR SWAP ... 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE ... . .... 3,770,929 ... 3,773,783
067396D@5 IR SWAP CLO Replication TA e o [ 1,860,000 |............ 1,864,456 | oooovvvnniini | IR SWAP 83610J-AC-0 . | SOUND POINT CLO LTD SNDPT_18-1A ... [T.AFE cooeeiiiiiiiiiiiiii [ 1,860,000 |............ 1,864,456
TEACHERS INSURANCE AND ANNUITY
067396D@5 IR SWAP CLO Replication TA e o [ 1,491,840 |............ 1,476,601 | ..o | i, IR SWAP 87272H-AA-8 . [TIA_17-2A ..oooviiiiiiiiis TAFE e [, 1,491,840 |............ 1,476,601
TEACHERS INSURANCE AND ANNUITY
067396Da5 ... IR SWAP CLO Replication ... 1. .430,549 |... ....430,675 IR SHAP ... 87272H-AA-8 . [TIA_17-2A 1.AFE ... ....430,549 .
067396De5 ... IR SWAP CLO Replication ... 1. 782,763 |... ....783,538 IR SWAP ... 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A .. 1.AFE ... ....182,763 .783,538
06739GDa5 ... IR SWAP CLO Replication ... 1.A .. 1,340,373 |............ 1,341,701 IR SHAP ... 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A 1.AFE ... ... 1,340,373 ... 1,341,701
067396D5 . IR SWAP CLO Replication 1. . 5,466,251 .5,476,866 | ... IR SWAP . . |92917J-AA-5 . | VOYA CLO LTD VOYA_18-1A .. 1.A FE .5,466,251 |.. .5,476,866
61744AAET ... IR SWAP CLO Replication ... 1. ... 122,000,000 |... ..19,900,000 |........... 20,921,432 |03/17/2025 03/17/2028 ..... IR SHAP ... ....981,632 | 00120J-AA-1 . | AGL CLO LTD AGL 2020-13 1.AFE ... ...19,900,000 ... 19,939,800
G1744AAET ... IR SWAP CLO Replication ... 1. ....2,811,079 IR SWAP ... 00120J-AE-3 . | AGL CLO LTD AGL 2020-13 1.C FE ... ....2,800,000
61744AAET ... IR SWAP CLO Replication ... 1. IR SHAP ... 01750W-AC-3 . | ALLEGRO CLO LTD ALLEG_21-1A .. 1.AFE ...
G1744AAET ... IR SWAP CLO Replication ... 1. IR SWAP ... 01750W-AC-3 . | ALLEGRO CLO LTD ALLEG_21-1A ....... 1.AFE ...
61744AAET ... IR SWAP CLO Replication ... 1. IR SHAP ... 01750W-AE-9 . | ALLEGRO CLO LTD ALLEG_21-1A ....... 1.C FE ...
G1744AAET ... IR SWAP CLO Replication ... 1. IR SWAP ... 01750W-AE-9 . | ALLEGRO CLO LTD ALLEG_21-1A ....... 1.C FE ...
61744AAET . IR SWAP CLO Replication 1. .700,000 .702,114 IR SWAP . 017501/-AG-4 . | ALLEGRO CLO LTD ALLEG_21-1A 1.G FE
61744AAET . IR SWAP CLO Replication 1. 2,484,410 . 2,504,803 IR SWAP . 03666B-AA-2 . | ANTARES CLO LTD ANTR_21-1A . 1.A FE .2,484,410 |..
61744AAET . IR SWAP CLO Replication 1. 10,019,210 IR SWAP . 03666B-AA-2 . | ANTARES CLO LTD ANTR_21-1A . 1.A FE .9,989,415 |.. 10,019,210
61744AAET . IR SWAP CLO Replication 1. . 5,209,989 IR SWAP . 03666B-AA-2 . | ANTARES CLO LTD ANTR_21-1A . 1.A FE .5,200,000 |.. . 5,209,989
61744AAET . IR SWAP CLO Replication 1. .601,204 IR SWAP . 03666B-AC-8 . | ANTARES CLO LTD ANTR_21-1A . 1.A FE .600,000 |.. .601,294
G1744AAET ... IR SWAP CLO Replication ... 1. ....450,849 IR SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A .............. 1.AFE ... .... 444,964
61744AAET ... IR SWAP CLO Replication ... 1. eeeeeee... 1,051,082 IR SHAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... 1.AFE ... .... 1,026,082 .
G1744AAET ... IR SWAP CLO Replication ... 1. ...302,281 |... 400,755 IR SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... 1.AFE ... 392,281 ....400,755
61744AAET ... IR SWAP CLO Replication ... 1. ...3,195,526 |............ 3,231,087 IR SHAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... .... 3,195,526 .... 3,231,087
G1744AAET ... IR SWAP CLO Replication ... 1. ..12,600,000 |... IR SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... ...12,600,000 ...12,623,781
61744AAET ... IR SWAP CLO Replication ... 1. 284,757 ... IR SHAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... ....250,472
61744AAET . IR SWAP CLO Replication 1. 1,900,000 . 1,905,732 IR SWAP . 03666L-AQ-5 . | ANTARES CLO ANTR_20-1A . .1,900,000 |.. 1,905,732
61744AAET . IR SWAP CLO Replication 1. 4,248,784 . 4,218,309 IR SWAP . 03764Q-BC-5 . | APIDOS CLO APID_13-15A . . 4,248,784 |.. . 4,218,309
61744AAET . IR SWAP CLO Replication 1. .3,100,750 IR SWAP . 03764Q-BE-1 . | APIDOS CLO APID_13-15A . .3,100,000 |.. .3,100,750
61744AAET . IR SWAP CLO Replication 1. 11,005,595 IR SWAP . 03765L-AP-7 . | APID_15-20A-A1RA .. 10,990, 167 |.. 11,005,59%
61744AAET . IR SWAP CLO Replication 1. . 3,108,202 IR SWAP . 77587A-AG-1 . | ROMARK CLO LTD RMRK_18-1A .3,100,000 |.. . 3,108,202
61744AAET ... IR SWAP CLO Replication ... 1. ...20,829,657 IR SHAP ... 77587M-AJ-9 . | ROMARK CLO LTD RMRK_2019-3A ... ...20,800,000 ...20,829,657
G1744AAET ... IR SWAP CLO Replication ... 1. .... 2,805,607 IR SWAP ... T7587M-AL-4 . | ROMARK CLO LTD RMRK_2019-3A ... ....2,800,000 ....2,806,607
61744AAET ... IR SWAP CLO Replication ... 1. B eeeeeee... 1,602,430 IR SHAP ... 77588L-AA-9 . | ROMARK CLO LTD RMRK_21-4A .. ....1,600,000 .... 1,602,430
B1744AMT .......... IR SWAP CLO Replication ............. TA i s e 1,800,000 |............ 1,806,229 | ..oovvvveeeeeeenns [ e IR SWAP 77588L-AC-5 . | ROMARK CLO LTD RMRK 21-4A .......... 1OFE cvvviivieiieeiiiieeiines foniiiinnns 1,800,000 |............ 1,806,229
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949746M*9 ... IR SWAP CLO Replication ... ... 122,000,000 |... .... 5,383,515 | 03/17/2025 03/17/2029 ..... IR SHAP ... .... 1,438,311 | 03768U-AA-7 . | APIDOS CLO APID_21-35A . 1.AFE ... .... 3,038,000 .... 3,945,204

949746M*9 .
949746M*9 .
949746M*9 .
949746M*9 .
949746M*9 ...
949746M*9 ...
949746M*9 ...
949746M*9 ...
949746M*9 ...
949746M*9 ...
949746M*9 .
949746M*9 .
949746M*9 .
949746M*9 .
949746M*9 .
949746M*9 ...
949746M*9 ...
949746M*9 ...
949746M*9 ...
949746M*9 ...

949746M*9

949746M*9

949746M*9

949746M*9

949746M*9

949746M*9

949746M*9 ...

949746M*9

949746M*9 ...

949746M*9

949746M*9 ...

949746M*9

949746M*9

949746M*9

949746M*9

949746M*9

949746M*9

949746M*9 ...
949746M*9 ...

IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication

IR SWAP CLO Replication ...
IR SWAP CLO Replication ...
IR SWAP CLO Replication ...
IR SWAP CLO Replication ...
IR SWAP CLO Replication ...
IR SWAP CLO Replication ...

IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication

IR SWAP CLO Replication ...
IR SWAP CLO Replication ...
IR SWAP CLO Replication ...
IR SWAP CLO Replication ...
IR SWAP CLO Replication ...

IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication

IR SWAP CLO Replication

IR SWAP CLO Replication ...

IR SWAP CLO Replication

IR SWAP CLO Replication ...

IR SWAP CLO Replication

IR SWAP CLO Replication ...

IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication
IR SWAP CLO Replication

IR SWAP CLO Replication

IR SWAP CLO Replication ...
IR SWAP CLO Replication ...

.500,000
.334,008
.129,519

............ 9,000,000

............ 1,728,987
............... 497,523
............ 1,422,182
............ 1,244,357

............... 922,237

........... 13,700,000

............ 1,784,123

............... 479,347
............... 470,110
............ 1,972,269
............... 400,000
............ 4,000,000

............... 900,000

3,000,000 |...

... 1,991,890 |...

2,700,000 |...

...500,000 |...
8,074,146 |...

. 1,738,174
.644,176
.571,043
.3,788,284

.... 1,603,744
....2,904,380
....1,001,732
... 7,222,825

.5,971,628
.500,949
.334,002
.133,601
.405,003
....1,600,013
... 1,043,011
....5,630,534
.... 2,604,507
.... 2,404,806

............ 9,015,864
............ 1,736,055
............... 500,881
............ 1,439,533
............ 1,254,250
............... 928,145

....3,010,200

........... 13,726,015

....2,003,798

............ 1,794,401

....2, 711,770

............... 502,180
............... 475,998
............ 2,004,201
............... 400,840
............ 4,008,402
............... 903,031

500,000
....8,083,835

IR SHAP .
IR SHAP .
IR SHAP .
IR SHAP .
IR SWAP ...
IR SWAP ...
IR SWAP ...
IR SWAP ...
IR SWAP ...
IR SWAP ...
IR SHAP .
IR SHAP .
IR SHAP .
IR SHAP .
IR SHAP .
IR SWAP ...
IR SWAP ...
IR SWAP ...
IR SWAP ...
IR SWAP ...

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SliAP

IR SWAP

IR SlWiAP

IR SWAP
IR SWAP

03768U-AA-7 .
03768U-AA-7 .
03768U-AA-7 .
04016D-AS-4 .
04016D-AU-9 .
04016N-AM-5 .
04016N-AP-8 .
04016N-AR-4. .
04018E-AA-9 .
04018E-AA-9 .
04018E-AC-5 .
04018E-AE-1 .
04018L-AJ-4 .
04018L-AJ-4 .
04018L-AL-9 .
04018L-AL-9 .
071340-AA-1 .
07134W-AA-1 .
07134W-AE-3 .
071341-AG-8 .

08182F-AN-9 .
08182F-AN-9 .
08182F-AN-9 .
08182F-AN-9 .
08182F-AS-8 .
08182F-AS-8 .
08182F-AS-8 .
08186P-AJ-2 .
08186P-AJ-2 .
08186P-AJ-2 .
08186P-AN-3 .
08186P-AN-3 .
08186V-AA-8 .
08186V-AA-8 .
08186V-AA-8 .
08186V-AA-8 .
08186V-AE-0 .

08186V-AJ-9 .
087630-AA-0 .

APIDOS CLO APID_21-35A .
APIDOS CLO APID_21-35A .
APIDOS CLO APID_21-35A .
ARES CLO LTD ARES_16-41A .
ARES CLO LTD ARES_16-41A ....
ARES CLO LTD ARES_17-44A ....
ARES CLO LTD ARES_17-44A ....
ARES CLO LTD ARES_17-44A ....
ARES CLO LTD ARES_21-50A ...
ARES CLO LTD ARES_21-50A ...
ARES CLO LTD ARES_21-50A .

ARES CLO LTD ARES_21-50A .

ARES CLO LTD ARES_18-50A .

ARES CLO LTD ARES_18-50A .

ARES CLO LTD ARES_18-50A .

ARES CLO LTD ARES_18-50A ...........
BATTALION CLO LTD BATLN_21-21A ...
BATTALION CLO LTD BATLN_21-21A ...
BATTALION CLO LTD BATLN_21-21A ...
BATTALION CLO LTD BATLN_21-21A ...
BENEFIT STREET PARTNERS CLO LTD

BSP_20-2
BENEFIT STREET PARTNERS CLO LTD
BSP_20-2
BENEFIT STREET PARTNERS CLO LTD

BENEFIT STREET PARTNERS CLO LTD
BSP_20-2
BENEFIT STREET PARTNERS CLO LTD
BENEFIT STREET PARTNERS CLO LTD
BSP_20-2
BENEFIT STREET PARTNERS CLO LTD

BENEF T STREET PARTNERS CLO LTD
BSP_19-1
BENEFIT STREET PARTNERS CLO LTD

BENEFIT STREE
BSP_19-1

BENEF T STREET PARTNERS CLO LTD

BENEFIT STREE
BSP_19-1
BENEFIT STREET PARTNERS CLO LTD
BSP_21-2
BENEFIT STREET PARTNERS CLO LTD
BSP_21-2
BENEFIT STREET PARTNERS CLO LTD
BSP_21-2
BENEFIT STREET PARTNERS CLO LTD
BSP_21-2
BENEFIT STREET PARTNERS CLO LTD
BSP_21-2
BENEFIT STREET PARTNERS CLO LTD
BSP_21-2

BTNY2_18-1A ...

A FE
A FE
A FE
A FE
CFE ...
AFE L
AFE L

.... 1,600,000
... 2,900,000
... 1,000,000
.... 7,200,000

... 1,928,729
... 5,625,000
.... 2,545,818
... 2,400,000

............ 9,000,000
............ 1,728,987
............... 497,523
............ 1,422,182
............ 1,244,357
............... 922,237

...3,000,000

........... 13,700,000

.... 1,991,890

............ 1,784,123

....2,700,000
............... 479,347
............... 470,110
............ 1,972,269
............... 400,000
............ 4,000,000
............... 900,000

500,000
....8,074,146

L1,713,319 |..
.640,928 |..
.567,872 |..
.3,780,000 |..

.334,008 ..
.129,519 |..
.404,366 |..

1,738,174
.644,176
.571,043
.3,788,284
....718,628
1,603,744
2,904,380
1,001,732
7,222,825
....250,793
.5,971,628
.500,949
.334,002
.133,601

.... 5,630,534

... 2,604,507
... 2,404,806

............ 9,015,864
............ 1,736,055
............... 500,881
............ 1,439,533
............ 1,254,250
............... 928,145

....3,010,200

........... 13,726,015

....2,003,798

............ 1,79%,401

....2,711,770
............... 502,180
............... 475,998
............ 2,004,201
............... 400,840
............ 4,008,402
............... 903,031

....500,000
. 8,083,835
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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
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949746M*9 .......... IR SWAP CLO Replication ............. TA e o [ 18,900,000 |........... 18,948,756 | .....ovvvvvvrinnnn | eevriiiiiiiis IR SWAP 12511A-AA-2 . | CBAM_20-13A-A .

949746M*9 ... IR SWAP CLO Replication ... ...495,000 |... IR SWAP ... 12511A-AA-2 . | CBAM_20-13A-A 1.

949746M*9 ... IR SWAP CLO Replication ... 2,700,000 |............ 2,706,884 IR SHAP ... 12511A-AC-8 . | CBAM LTD CBAM_2020-13A .. [1.CFE ....2,700,000

949746M*9 ... IR SWAP CLO Replication ... 4,760,000 |............ 4,773,009 IR SWAP ... 12511G-AA-9 . | CBAM CLO MANAGEMENT CBAM_21-14A .. [1.A FE .. ....4,760,000

949746M*9 ... IR SWAP CLO Replication ... 1,465,000 |............ 1,465,108 IR SHAP ... 12511G-AC-5 . | CBAM CLO MANAGEMENT CBAM_21-14A .. [1.C FE .. .... 1,465,000 .... 1,465,108

949746M*9 ... IR SWAP CLO Replication ... ..10,230,519 |........... 10,241,045 IR SWAP ... 13887P-AK-1 . | CANYON CAPITAL CLO LTD CANYC_16- . [1.A FE .. ...10,230,519 ...10,241,045

949746M*9 . IR SWAP CLO Replication 2,201,250 . 2,205,419 IR SWAP . 05684C-AW-5 . | BAIN CAPITAL CREDIT CLO BCC_20-3 . [1.A FE .2,201,250 |.. . 2,205,419

949746M*9 . IR SWAP CLO Replication .978,333 .978,340 IR SWAP . 05684C-AX-3 . | BAIN CAPITAL CREDIT CLO BCC_20-3 . [1.A FE .978,333 |.. .978,340

949746M*9 . IR SWAP CLO Replication .978,333 .977,301 IR SWAP . . | 05684C-AY-1 . | BAIN CAPITAL CREDIT CLO BCC_20-3 . |1.C FE .978,333 |..

46625H#03 .. IR SWAP CLO Replication ... JT17,447 ............ 2,020,446 03/26/2029 ... IR SWAP ... ....273,875 | 56281F-AP-5 . |MCF CLO LLC MCFCL_2017-3A .......... 1.C FE ... 717,447

46625H#03 .. IR SWAP CLO Replication ... .559,090 |... ....571,815 IR SHAP ... 55281F-AP-5 . | MCF CLO LLC MCFCL_2017-3A .......... 1.C FE ... ....559,990

46625H#03 .. IR SWAP CLO Replication .250,000 .250,278 IR SWAP . 55281F-AQ-3 . | MCF CLO LLC MCFCL_2017-3A .. 1.F FE .250,000 |..

46625H#03 .. IR SWAP CLO Replication .250,000 .249,901 IR SWAP . 55281F-AR-1 . | MCF CLO LLC MCFCL_2017-3A .. .. |2.CFE .250,000 |..

46625H#03 .. IR SWAP CLO Replication ... .400,000 |... ....404,077 IR SWAP ... 55281F-AS-9 . | MCF CLO LLC MCFCL_2017-3A .. .. |3.CFE ... ...400,000
NEUBERGER BERMAN CLO LTD NEUB_2019-

46625H#03 .. IR SWAP CLO Replication ... 1.A .639,141 |... ....641,416 IR SWAP ... 641320-AJ-7 . [32A ... . [1.AFE .. ...639, 141
NEUBER

46625H#03 .......... IR SWAP CLO Replication ............. 1.A ,951,282 |.....cceeee 1,958,189 | wovvveiiiiieis | e IR SWAP 641320-AJ-7 . [82A ..eeiiiiiiiiiiiiieee TAFE e [, 1,951,282 |..........e. 1,958,189
NEUBERGER BERMAN CLO LTD NEUB_19-

46625H#03 .. IR SWAP CLO Replication ... 1.A .248,386 |... n 289,874 | e | IR SWAP ... 64132D-AL-2 . [32A ... . [1.CFE ... ...248,386 .249,874
NEUBER

46625H#03 .......... IR SWAP CLO Replication ............. 1.A ,467,000 |....oeennnn. 1,466,259 | oooeeeiiiiieis | e IR SWAP 641320-AL-2 . [82A ...oeiiiiiiiiiiiiiiieeee L O PP N 1,467,000 |............ 1,466,259
NEUBERGER BERMAN CLO LTD NEUB_19-

46625H#03 .......... IR SWAP CLO Replication ............. 1.A 260,000 [ouuiiiinnnnns 260,701 | coeeeeiiieeeeeeis | e IR SWAP 641320-AN-8 . [82A ...ooiiiiiiiiiiiiiiiieeee L - AN 260,000 [..vvvvvvrnnnnns 260,701

46625H#03 .. IR SWAP CLO Replication ... 1.A ,791,707 |............ 4,800,495 IR SHAP ... 81883M-AL-7 . | SHACKLETON CLO LTD SHACK_19-15A .. [1.A FE ... ,791,707 .... 4,800,495

46625H#03 .. IR SWAP CLO Replication ... 1.A ,175,000 |............ 2,178,893 IR SWAP ... 81883M-AN-3 . | SHACKLETON CLO LTD SHACK_19-15A .. [1.C FE ... ,175,000

46625H#03 .. IR SWAP CLO Replication ... 1.A ,500,000 |............ 5,515,709 IR SHAP ... 87230A-AY-2 . | TCI-FLATIRON CLO LTD TFLAT_16-1A . [1.A FE ... ,500,000

46625H#03 .. IR SWAP CLO Replication ... 1.A ...317,893 |... IR SWAP ... 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE ... 317,893

46625H#03 .. IR SWAP CLO Replication ... 1.A 148,179 |... ....150,029 IR SHAP ... 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE ... ... 148,179

46625H#03 .. IR SWAP CLO Replication ... 1.A .296,185 |... ....300,068 IR SWAP ... 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE ... ...206,185

46625H#03 .. IR SWAP CLO Replication ... 1.A .. 74,476 |... s IR SHAP ... 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE ...

46625H#03 .. IR SWAP CLO Replication 1.A ,070,759 1,071,507 IR SWAP . 87232A-AL-8 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE

46625H#03 .. IR SWAP CLO Replication 1.A .717,000 718,974 IR SWAP . 87232A-AN-4 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [ 1.A FE

46625H#03 .. IR SWAP CLO Replication 1.A . 247,406 .250,688 IR SWAP . 87232A-AN-4 . | TCI-FLATIRON CLO LTD TFLAT_18-1A . [1.A FE

46625H#03 .. IR SWAP CLO Replication ... 1. N .966,701 |............ 1,004,493 | ... IR SHAP ... . |87232A-AS-3 . | TFLAT_2018-1R .....ccoeiiiiiiieiinnns 1.E FE ...

38143*AB4 .......... IR SWAP CLO Replication TA e 20,000,000 |eevvvrrrrnnnnes 34,770 |ooeeeeees 228,449 (03/26/2025 ..... 03/26/2028 ..... L ) ROt 193,492 | 36320W-AL-0 . | GALAXY CLO LTD GALXY_15-21A ....... 1.A FE
GREENWOOD PARK CLO LTD GRNPK_18-1A

38143*AB4 .......... IR SWAP CLO Replication TA e o [ 146,031 IR SWAP B972R-AB-4 . [oeeeeeeiiiee e TAFE o | 146,031 [oeeiiiinnnnn 149,276

38143*AB4 ... IR SWAP CLO Replication ... 1. L. T712,243 ... IR SHAP ... 67080P-AC-0 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.A FE .. ... 127,113

38143*AB4 ... IR SWAP CLO Replication ... 1. 19,252,779 |... IR SWAP ... 67080P-AC-0 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.A FE .. ...19,252,779 19,500,481

38143*AB4 ... IR SWAP CLO Replication ... 1. IR SHAP ... 67080P-AE-6 . | NYACK PARK CLO LTD NYKPK_21-1A .... [1.C FE . ... 4,300,000 . 4,308,047

38143*AB4 ... IR SWAP CLO Replication ... 1. IR SWAP ... 67080P-AJ-5 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.F FE .. ... 335,665

38143*AB4 ... IR SWAP CLO Replication ... 1. .... 1,545,061 IR SHAP ... 67080P-AJ-5 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.F FE .. .... 1,542,000 .... 1,545,061

38143*AB4 ... IR SWAP CLO Replication ... 1. ... 1,582,184 IR SWAP ... 87248T-AL-9 . | TICP CLO LTD TICP_17-7A ............. AFE .. .... 1,580,000 ... 1,582,184
PARK AVENUE INSTITUTIONAL ADVISER!

REPL46 .. IR SWAP CLO Replication ... 24,000,000 |... ...28,224,431 | 04/11/2025 ..... 04/11/2028 ..... IR SWAP ... ...166,104 | 700150-AA-6 . [CLO P .. [1.AFE .. ...28,000,000 ...28,058,327

REPL4T .. IR SWAP CLO Replication ... 24,000,000 |... ....6,374,200 | 04/11/2025 ..... 04/11/2029 ..... IR SHAP ... ....278,650 |48662L-AA-9 . | KAYNE CLO LTD KAYNE_21-10A ......... [1.AFE .. ....6,080,000 .... 6,095,550
PARK AVENUE INSTITUTIONAL ADVISER!

REPL47 .............. IR SWAP CLO Replication ............. TA e o [ 11,880,000 |........... 11,903,760 | wevvvvvrvrivriinns | e LTS PSP AU R T0017K-AL=3 . [PATA_ .eevviiiiiiiiiiiiiiiiiiiiiiiiieeee AFE o [, 11,880,000 |........... 11,903,760
PARK AVENUE INSTITUTIONAL ADVISERS

REPL4T7 .. IR SWAP CLO Replication ... 2,175,000 |............ 2,175,651 IR SHAP ... TO017K-AN-9 . PATA_ .ooviiiiiiiiiiiiiiiiiiiieieiieeee .CFE ....2,175,000 ....2,175,651

REPL4T .. IR SWAP CLO Replication ... 4,200,000 |............ 4,206,749 IR SWAP ... 883310-AL-8 . | THAYER PARK CLO LTD THAYR_17-1A .. [1.A FE .. ....4,200,000 .... 4,206,749
CARLYLE GLOBAL MARKET STRATEGIES

REPL48 .............. IR SWAP CLO Replication ............. TA e o, 81,000,000 |............ 3,000,000 J............ 3,120,382 [05/06/2025 ..... 05/06/2028 ..... IR SWAP vvvvvvvvevisiiiisiisisiisiiinnes Jovveiiiiieiiiiiieiiiiees |oeeeieieeeees 115,352 | 14317Y-AA-2 . [OGMS 21 ....evvvvvvvvvvvvvnnrnnnnnnnnnnns TAFE s [, 3,000,000 |............ 3,005,030
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CARLYLE GLOBAL MARKET STRATEGIES

REPL4S .............. IR SWAP CLO Replication ............. TA e o [ 800,000 [......ovvnnnnen 800,000 [ ..ooooeeieeeieiees | LS O 14317Y-AC-8 . [CGMS_21 .ooeeeeiiiiiieees TAFE e o, 800,000 [...vvvvvvvnnns 800,000
CARLYLE GLOBAL MARKET STRATEGIES

REPL4S .............. IR SWAP CLO Replication ............. TA e o [ 1,900,000 |...ccvvvees 1,900,000 | .eevnnnniniii | e LS O 14317Y-AE-4 . JCGMS_21 ..ooeeeiieeiiiii L O PP N 1,900,000 |............ 1,900,000
CARLYLE GLOBAL MARKET STRATEGIES

REPL48 .............. IR SWAP CLO Replication ......coeeees [ 1A coiiiiiiiiiiis o [, 1,000,000 |............ 1,000,000 | weoeeeeeiiiieeees | s IR SWAP 14317Y-AG-9 . [CGMS_21 .oeeeeeieeiiiee L Y N 1,000,000 |............ 1,000,000

REPL48 .. IR SWAP CLO Replication ... .... 2,406,649 IR SHAP ... 26246G-AA-1 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . [1.A FE .. ... 2,400,000 .... 2,406,649

REPL48 .. IR SWAP CLO Replication ... ...eeeeen... 1,001,867 IR SWAP ... 26246G-AC-7 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . [1.A FE .. ....1,000,000 ....1,001,867

REPL48 .. IR SWAP CLO Replication ... .900,000 |... ....901,311 IR SHAP ... 26246G-AE-3 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . [1.C FE .. ....900,000 .901,311

REPL48 IR SWAP CLO Replication .600,000 .601,073 IR SWAP . 26246G-AG-8 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . [1.F FE .600,000 |.. .601,073

REPL48 IR SWAP CLO Replication . 7,500, 141 IR SWAP . 26249B-AS-0 . | DRSLF_13-30A ..... 1.A FE .7,500,000 |.. . 7,500, 141

REPL48 IR SWAP CLO Replication .501,430 IR SWAP . 46090X-AE-1 . | INVESCO CLO LTD 1VZ_21-1A 1.C FE .500,000 |.. .501,430

REPL48 IR SWAP CLO Replication . 4,005,854 IR SWAP . 46140M-AA-4 . | IVZ_21-2A-A ... 1.A FE .4,000,000 |.. . 4,005,854

REPL48 IR SWAP CLO Replication .901,766 IR SWAP . 46140M-AC-0 . | IVZ_21-2A-B ... 1.C FE .900,000 |..

REPL48 .. IR SWAP CLO Replication ... ....9,026,701 IR SHAP ... 55052F-AA-6 . | MAGNETITE CLO LTD MAGNE_21-31 ..... 1.AFE ... ....9,000,000 .

REPL48 .. IR SWAP CLO Replication ... ... 1,402,775 IR SWAP ... 55952F-AC-2 . | MAGNETITE CLO LTD MAGNE_21-31 ..... 1.C FE ... .... 1,400,000 .... 1,402,775

REPL48 .. IR SWAP CLO Replication ... ... 1,702,942 IR SHAP ... 55052F-AE-8 . | MAGNETITE CLO LTD MAGNE_21-31 ..... 1.F FE ... ....1,700,000 ... 1,702,042

REPL48 .. IR SWAP CLO Replication ... .... 4,012,620 IR SWAP ... 67592R-AA-1 . | OCT53_21-1A ... .. |[1.AFE ... ....4,000,000 .... 4,012,620

REPL48 .. IR SWAP CLO Replication ... ....2,001,128 IR SHAP ... 67592R-AC-7 . | OCT53_21-1A ... .. [1.CFE ... ....2,000,000 ....2,001,128
PARK AVENUE INSTITUTIONAL ADVISER!

REPL4S .............. IR SWAP CLO Replication .....cooovees | 1At [ [, 5,400,000 |............ 5,420,132 IR SWAP 700150-AC-2 . [CLOP coooeriiiiiiiiiiiii L PO = = N 5,400,000 |............ 5,420,132
PARK AVENUE INSTITUTIONAL ADVISERS

REPL48 .............. IR SWAP CLO Replication .....ooooeees | 1At [ [, 1,600,000 |............ 1,606,822 IR SWAP 700150-AE-8 . [CLOP .oooerriiiiiiiiiiiiiis L = = N 1,600,000 |............ 1,606,822

REPL48 .. IR SWAP CLO Replication ... 1,000,000 |............ 1,001,500 IR SWAP ... 773663-AA-7 . | ROCKLAND PARK CLO LTD ROCKP_21-1A [1.A FE ... ....1,000,000 .1,001,500

REPL48 IR SWAP CLO Replication .400,000 .400,465 IR SWAP . 773663-AC-3 . | ROCKLAND PARK CLO LTD ROCKP_21-1A [ 1.C FE .400,000 |.. .400, 465

REPL48 IR SWAP CLO Replication .800,000 .801,449 IR SWAP . 773663-AE-9 . | ROCKLAND PARK CLO LTD ROCKP_21-1A [ 1.F FE .800,000 |.. .801,449

REPL48 IR SWAP CLO Replication .401,612 IR SWAP . 77588L-AE-1 . | ROMARK CLO LTD RMRK_21-4A .......... 1.F FE .400,000 |.. .401,612

REPL48 IR SWAP CLO Replication . 5,003,555 IR SWAP . 81880X-AL-6 . | SHACKLETON CLO LTD SHACK_19-14A .. [1.A FE .5,000,000 |.. . 5,003,555

REPL48 .. IR SWAP CLO Replication ... 1,008,255 | e [ IR SHAP ... 81880X-AQ-5 . | SHACKLETON CLO LTD SHACK_19-14A .. [1.C FE ... ....1,000,000 .... 1,006,255
SIXTH STREET CLO XVI LTD SIXST_21-

REPL4S .............. IR SWAP CLO Replication ............. TA e o [ 600,000 |.........ee..e. 601,587 | wevvvvvrriiiiiiinn | e IR SWAP 83012K-AA-5 . [19A ..eeiiiiiiiiiiiiiiiiie TAFE e [, 600,000 |......cevvnnnee 601,587
SIXTH STREET CLO XVI LTD SIXST_21-

REPL4S8 .............. IR SWAP CLO Replication ............. TA e o [ 1,800,000 |............ 1,803,476 | .evvvvnniiiiiiins | e IR SWAP 83012K-AC-1 . [19A ..evviiiiiiiiiiiiiiiiiiieaee L PO = = N 1,800,000 |............ 1,803,476
SIXTH STREET CLO XVI LTD SIXST_21-

REPL4S .............. IR SWAP CLO Replication ............. TA e o [ 1,000,000 |............ 1,002,322 | covveeeeeieee | IR SWAP 83012K-AE-7 . [19A ..eevviiiiiiiiiiiiiiiniiieenanee L = = N 1,000,000 |............ 1,002,322

REPL48 .. IR SWAP CLO Replication ... 12,000,000 |........... 12,021,310 IR SWAP ... 895320-AA-7 . | TRESTLES CLO LTD TREST_21-4A ...... 1.A FE .. ...12,000,000 ...12,021,310

REPL48 .. IR SWAP CLO Replication ... ...1,500,000 |............ 1,506,596 IR SHAP ... 895320-AC-3 . | TRESTLES CLO LTD TREST_21-4A ...... 1.C FE .. .... 1,500,000 .... 1,506,596

REPL48 .. IR SWAP CLO Replication ... 5,600,000 |............ 5,605,309 IR SWAP ... 95023A-AA-8 . | WELLFLEET CLO LIMITED WELF_21-2 .. [1.A FE .. ....5,600,000 .... 5,605,309

REPL48 IR SWAP CLO Replication 1,763,333 L1,771,284 | L IR SWAP . . | 95023A-AC-4 . | WELLFLEET CLO LIMITED WELF_21-2 .. 1,763,333 |.. 1,771,284

REPL49 .. IR SWAP CLO Replication ... ...850,000 |............ 1,110,373 [05/06/2025 05/06/2029 ..... IR SWAP ... ....260,264 |55280H-BC-0 . |MCF CLO LLC MCFCL_2014-1A .......... ....850,109

REPL49 IR SWAP CLO Replication .....coooeees | TLA oo [ [, 827,295 | 857,746 | evvvviviiiiiiiinn | e LTS PSP AU R 55280H-BE-6 . |MCF CLO LLC MCFCL_2014~1A .......cco [3.AFE s foeeiee 827,295 [ 857,746
MAGNETITE CLO LIMITED MAGNE_20-27

REPL49 IR SWAP CLO Replication 9,600,000 . 9,622,192 IR SWAP . 55055E-AL-2 . |.. . 9,622,192

REPL49 IR SWAP CLO Replication 2,914,731 .3,001,692 IR SWAP . 67592R-AC-7 . | 0CT53_21-1A . 3,001,692

REPL49 IR SWAP CLO Replication 24,000,000 24,000,000 IR SWAP . 69702E-AA-3 . | PALMER SQUARE CLO LTD PLMRS_21-4 . 24,000,000

REPL49 .. IR SWAP CLO Replication ... ...2,700,000 |............ 2,700,000 IR SWAP ... 69702E-AC-9 . | PALMER SQUARE CLO LTD PLMRS_21-4 . [1.C FE . ....2,700,000 ....2,700,000
PARK AVENUE INSTITUTIONAL ADVISERS

REPL49 IR SWAP CLO Replication ............. TA e o [ 550,000 [vvvvvrvvrnnnns 551,146 IR SWAP 70015Q-AA-6 . [CLOP oooeeeeeeieeeeii TAFE i o, 550,000 |oeeeeirnnnnns 551,146
PARK AVENUE INSTITUTIONAL ADVISERS

REPL49 .. IR SWAP CLO Replication ... .250,000 |... ....250,521 IR SWAP ... 700150-AA-6 . [CLO P ....250,000 .250,521

REPL49 .. IR SWAP CLO Replication ... .500,000 |... ....500,483 IR SHAP ... 700150-AG-3 . |PAIA_2021-1 ... ....500,000 .500,483

REPL49 .. IR SWAP CLO Replication ... ..11,400,000 |........... 11,421,906 IR SWAP ... 75009P-AA-5 . | RAD_21-12A-A ...11,400,000 ... 11,421,906

REPL49 .. IR SWAP CLO Replication ... ...2,800,000 |............ 2,811,303 IR SHAP ... 75009P-AC-1 . | RAD_21-12A-B . . ....2,800,000 ....2,811,303

REPL49 .. IR SWAP CLO Replication ... ..24,000,000 |........... 24,039,720 IR SWAP ... 83615P-AA-5 . | SOUND POINT CLO LTD SNDPT_2021-3A [1.A FE .. ...24,000,000 ...24,039,720

REPL49 .. IR SWAP CLO Replication ... . B ...1,181,663 |............ 1,201,928 IR SHAP ... 883310-AL-8 . | THAYER PARK CLO LTD THAYR_17-1A .. [1.A FE .. .. ....1,181,663 ....1,201,928

REPL49 .............. IR SWAP CLO Replication ............. TA i o e, 1,400,000 |............ 1,404,333 [ oo | i IR SWAP 895320-AG-4 . | TRESTLES CLO LTD TREST 21-4A ...... 1FFE coviiiiiiiiiiiiinnns foviiiinnn, 1,400,000 |............ 1,404,333
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REPL5T .. IR SWAP CLO Replication ... 1. ..22,000,000 |... ...300,000 |... 563,818 | 05/14/2025 05/14/2029 ... IR SHAP ... ....262,629 |55953-AA-8 . | MAGNETITE CLO LTD MAGNE_2022-32A . [ 1.A FE ... 300,000 ....301,189
REPLS1 IR SWAP CLO Replication 1. 4,177,134 . 4,208,617 IR SWAP . 559531I-AA-8 . | MAGNETITE CLO LTD MAGNE_2022-32A . [ 1.A FE LA77,134 .. .4,208,617
REPL51 IR SWAP CLO Replication 1. 23,634,570 24,005,136 IR SWAP . 550531I-AA-8 . | MAGNETITE CLO LTD MAGNE_2022-32A . [ 1.A FE 23,634,570 |.. 24,095,136
REPLS1 IR SWAP CLO Replication 1. 1,336,451 . 1,345,312 IR SWAP . 559531I-AA-8 . | MAGNETITE CLO LTD MAGNE_2022-32A . [ 1.A FE 1,336,451 |.. . 1,345,312
REPL51 IR SWAP CLO Replication 1. .250,000 . 250,553 IR SWAP . 550531I-AE-0 . | MAGNETITE CLO LTD MAGNE_2022-32A . | 1.F FE .250,000 |..
REPL51 .. IR SWAP CLO Replication ... 1. B B .300,000 |... ....208,830 | ... IR SWAP ... e . | 55953-AG-5 . | MAGNETITE CLO LTD MAGNE_2022-32A . [2.C FE ... .. ....300,000 .
REPLS0 .......ceet IR SWAP CLO Replication ............. TA e 22,000,000 |............ 3,100,000 |.....c.enns 3,203,833 |05/14/2025 ..... 05/14/2028 ..... LI PPPPPPPPPO AU R 186,083 [46090X-AA-9 . | INVESCO CLO LTD IVZ_21-1A .......... TAFE e [, 3,100,000 [......ce... 3,107,750
MAGNETITE CLO LIMITED MAGNE_20-27
REPLS0 ...t IR SWAP CLO Replication ............. TA e o [ 1,284,576 |............ 1,202,982 [ cooooeeeiiiiiiiins | i, LT PP AU R BB9BBE-AL-2 . |.eeiiiiiiiiiiiiiiieeeee e TAFE e [, 1,284,576 |............ 1,292,982
MAGNETITE CLO LIMITED MAGNE_20-27
REPL50 .. IR SWAP CLO Replication ... 1. 2,145,000 |............ 2,149,959 IR SHAP ... BB9BBE-AL-2 . |.eeiiiieiiiiiiiiieieeeee e 1.AFE ... ....2,145,000 .... 2,149,059
REPL50 IR SWAP CLO Replication 1. 1,850,000 . 1,853,684 IR SWAP . 55055E-AN-8 . | MAGNETITE CLO LTD MAGNE_20-27A ... [1.C FE .1,850,000 |.. . 1,853,684
REPL50 IR SWAP CLO Replication 1. 1,199,000 .1,201,388 IR SWAP . 55055E-AN-8 . | MAGNETITE CLO LTD MAGNE_20-27A ... [1.C FE .1,199,000 |.. .1,201,388
REPL50 .. IR SWAP CLO Replication ... 1. ...250,000 |... 250,000 IR SWAP ... 69702E-AA-3 . | PALMER SQUARE CLO LTD PLMRS_21-4 . [1.A FE ... 250,000 ....250,000
REPL50 .. IR SWAP CLO Replication ... 1. ...249,208 |... IR SHAP ... 69702E-AE-5 . | PALMER SQUARE CLO LTD PLMRS_21-4 . [1.F FE ...
REPL50 .. IR SWAP CLO Replication ... 1. 2,294,353 |............ 2,397,000 IR SWAP ... 69702E-AG-0 . | PLMRS 2021-4A ......ccooeeiiiiiiinnnnns 2.CFE ... ... 2,294,353
SIXTH STREET CLO XVI LTD
REPL50 .. IR SWAP CLO Replication ... 1. .9%,028 |... ....994,561 IR SWAP ... 83012K-AG-2 . [SIXST_2021-19A ...l 2.CFE ... ....996,028
REPL50 .. IR SWAP CLO Replication ... 1. .689,357 |... ....701,243 IR SHAP ... 895320-AA-7 . | TRESTLES CLO LTD TREST_21-4A ...... 1.AFE ... ....689,357 .
REPL50 .. IR SWAP CLO Replication ... 1. ...250,000 |... IR SWAP ... 895320-AA-7 . | TRESTLES CLO LTD TREST_21-4A . 1.AFE ... ....250,444
REPL50 .. IR SWAP CLO Replication ... 1. ,808,689 |............ 1,822,765 IR SHAP ... 00120J-AE-3 . | AGL CLO LTD AGL 2020-13 1.C FE ... .... 1,808,689 . 1,822,765
REPL50 .. IR SWAP CLO Replication ... 1. 2,935,000 |............ 2,926,572 IR SWAP ... 33883Q-AS-4 . | FLAT 2021-2A .. 1.C FE ... .... 2,935,000 .2,926,572
REPL50 IR SWAP CLO Replication 1. .955,000 .953,284 IR SWAP . 338830-AU-9 . | FLAT 2021-2A .. 1.F FE .955,000 |.. .953,284
REPL50 IR SWAP CLO Replication 1. 1,127,800 .1,127,010 IR SWAP . 33883Q-AW-5 . | FLAT 2021-2A .. 2.CFE 1,127,800 |.. 1,127,010
REPL50 IR SWAP CLO Replication 1. . 1,452,703 IR SWAP . 33883Q-AY-1 . | FLATIRON CLO LTD FLAT_21-2A 3.CFE .1,512,000 |.. . 1,452,703
REPLS0 .. IR SWAP CLO Replication ... 1. .... 1,959,301 | ... IR SWAP ... . |89532U-AQ-6 . | TRESTLES CLO LTD TREST_21-5A ...... 1.C FE ... .... 1,967,000 1,959,391
REPLS52 .. IR SWAP CLO Replication ... 1. .... 3,203,464 |06/10/2025 ..... 06/10/2028 ..... IR SHAP ... ....455,420 | 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 ........ 1.AFE ... ... 2,693,207
REPL52 IR SWAP CLO Replication 1. . 249,561 .250,825 IR SWAP . 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 1.A FE .249,561 |..
REPL52 IR SWAP CLO Replication 1. .850,000 .852,807 IR SWAP . 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 1.A FE .850,000 |..
REPL52 .. IR SWAP CLO Replication ... 1. .500,000 |... ...501,226 IR SWAP ... 13877J-AC-5 . | CANYON CLO LTD CANYC_2022-1 1.C FE ... ...500,000
CARLYLE GLOBAL MARKET STRATEGIES
REPL52 .. IR SWAP CLO Replication ... 1. .746,564 |... ... 751,267 IR SWAP ... 14317Y-AA-2 . [CGMS_21 . 1.AFE ... ...746,564
CARLYLE
REPL52 .. IR SWAP CLO Replication ... 904,798 |... ....923,546 IR SWAP ... 14317Y-AA-2 . JCGMS_21 .oeeeeeiieeiii 1.AFE ... ....904,798
REPLS52 .. IR SWAP CLO Replication ... .250,000 |... ....250,693 IR SHAP ... 26246G-AA-1 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . [1.A FE ... ....250,000
REPL52 .. IR SWAP CLO Replication ... .950,000 |... ....952,632 IR SWAP ... 26246G-AA-1 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . [1.A FE ... ....950,000
REPLS52 .. IR SWAP CLO Replication ... .431,136 |... ....432,807 IR SHAP ... 26246G-AC-7 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . [1.A FE ... ....431,136
REPL52 .. IR SWAP CLO Replication ... .853,447 |... ....856,251 IR SWAP ... 46140M-AA-4 . | IVZ_21-2A-A ... 1.AFE ... ....853,447
REPLS52 .. IR SWAP CLO Replication ... ....536,784 IR SHAP ... 46140M-AA-4 . | IVZ_21-2A-A ... 1.AFE ... ....534,055
REPL52 .. IR SWAP CLO Replication ... .... 1,602,342 IR SWAP ... 46140M-AA-4 . | IVZ_21-2A-A ... 1.AFE ... ....1,600,000
REPLS52 .. IR SWAP CLO Replication ... reeeeeee... 2,503,659 IR SHAP ... 46140M-AA-4 . | IVZ_21-2A-A ... 1.AFE ... ... 2,474,451
REPL52 .. IR SWAP CLO Replication ... .647,160 |... ....649,657 IR SWAP ... 48662L-AA-9 . | KAYNE CLO LTD KAYNE_21-10A .... 1.AFE ... ....647,160
REPL52 IR SWAP CLO Replication .619,395 .621,586 IR SWAP . 48662L-AA-9 . | KAYNE CLO LTD KAYNE_21-10A . 1.A FE .619,395 |..
REPL52 IR SWAP CLO Replication .401,187 IR SWAP . 55952F-AA-6 . | MAGNETITE CLO LTD MAGNE_21-31 1.A FE .400,000 |..
REPL52 IR SWAP CLO Replication . 2,003,843 IR SWAP . 75000P-AA-5 . | RAD_21-12A-A ...l 1.A FE .2,000,000 |..
REPL52 IR SWAP CLO Replication 16,531,426 IR SWAP . 77588P-AC-6 . | ROMARK CLO LTD RMRK_21-5A .. |1.AFE 16,500,000 |..
REPLS52 .. IR SWAP CLO Replication ... 3,816,001 | e [ IR SHAP ... 77588P-AE-2 . | ROMARK CLO LTD RMRK_21-5A .. .. |1.CFE ... .... 3,800,000 ....3,816,001
SIXTH STREET CLO XVI LTD SIXST_21-
REPLS2 ... IR SWAP CLO Replication ............. TA e o [ 700,000 |......evvnenee 701,852 | wevvvvvviiiiiiiinn | e IR SWAP 83012K-AA-5 . [19A L.eeiiiiiiiiiiiiiiiiis TAFE e e, 700,000 |....evvvvennnes 701,852
SIXTH STREET CLO XVI LTD SIXST_21-
REPLS2 ..o IR SWAP CLO Replication ............. TA e o [ 3,177,156 |............ 3,203,453 | ..o | e IR SWAP 83012K-AA-5 . [19A L.eeiiiiiiiiiiiiiiiiiie L = =N N 3,177,156 |............ 3,208,453
SIXTH STREET CLO XVI LTD SIXST_21-
REPLS2 ... IR SWAP CLO Replication ............. TA e o [ 1,000,000 |............ 1,001,931 | v | i IR SWAP 83012K-AC-1 . [19A ..evviiiiiiiiiiiiiiiiiiee L O = = N 1,000,000 |............ 1,001,931
REPL52 .. IR SWAP CLO Replication ... ....2,706,589 IR SWAP ... 92559E-AC-5 . | VIBRANT CLO LTD VIBR_21-15A 1.AFE ... ....2,700,000 ....2,706,589
REPLS52 .. IR SWAP CLO Replication ... .... 5,505,517 IR SHAP ... 92550E-AE-1 . | VIBRANT CLO LTD VIBR_21-15A 1.B FE ... .... 5,500,000 .... 5,505,517
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STATEMENT AS OF JUNE 30, 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
REPLS2 ... IR SWAP CLO Replication .....ooooeees | LAt [ [, 250,011 |ooeeviiiieeens D127 | e [ IR SWAP 95023A-AC-4 . | WELLFLEET CLO LIMITED WELF_21-2 .. [1.CFE oo [ 250,011 | 251,127
REPL52 .. IR SWAP CLO Replication ... 2,152,000 |............ 2,148,741 IR SWAP ... 00851W-AN-9 . | AGL CLO LTD AGL_21-14A 1.C FE .. ....2,152,000 .2,148,741
REPLS52 .. IR SWAP CLO Replication ... ...432,000 |... 433,426 IR SHAP ... 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 .| 1LAFE .. 432,000 ....433,426
REPL52 .. IR SWAP CLO Replication ... .... 1,502, 186 IR SWAP ... 26246G-AE-3 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . [1.C FE .. .... 1,501,500 .... 1,502,186
REPLS52 .. IR SWAP CLO Replication ... e, 2,938,512 IR SHAP ... 33883J-AY-7 . | FLAT 2019-1A ...ovvviiiiiiiiiiiiiiineee 1.C FE .. .... 2,935,000 ....2,938,512
REPL52 .. IR SWAP CLO Replication ... ...955,000 |... 957,187 | ... P [ IR SWAP ... 33883J-BA-8 . | FLAT 2019-1A 1. , ....967,187
REPL53 IR SWAP CLO Replication 12,625,000 13,279,323 |06/10/2025 ..... |06/10/2029 IR SWAP . 12570L-AA-6 . | CIFC FUNDING LTD CIFC_22-1A 1. 12,625,000 |.. 12,650,250
REPLS3 .. IR SWAP CLO Replication ... ...1,088,578 |... 1,102,200 | cevvenneeeeiiiies [ e IR SWAP ... 12570L-AA-6 . | CIFC FUNDING LTD CIFC_22-1A ... 1.AFE .. ....1,088,578 .... 1,102,200
REPLS3 .. IR SWAP CLO Replication ... IR SHAP ... 12570L-AC-2 . | CIFC FUNDING LTD CIFC_22-1A ... 1.C FE ..
REPLS3 .. IR SWAP CLO Replication ... IR SWAP ... 12570L-AC-2 . | CIFC FUNDING LTD CIFC_22-1A ... 1.C FE ..
REPLS3 .. IR SWAP CLO Replication ... IR SHAP ... 12570L-AC-2 . | CIFC FUNDING LTD CIFC_22-1A ... 1.C FE .. . .
REPL53 IR SWAP CLO Replication IR SWAP . 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A 1.A FE 962,799 |.. .982,734
REPL53 IR SWAP CLO Replication .988, 194 .1,002,790 IR SWAP . 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A 1.A FE .988,194 |.. .1,002,790
REPL53 IR SWAP CLO Replication .409,213 414,152 IR SWAP . 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A 1.A FE .409,213 |.. 414,152
REPL53 IR SWAP CLO Replication 4,713,113 IR SWAP . 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A 1.A FE .4,666,063 |.. 4,713,113
REPL53 IR SWAP CLO Replication . 3,751,437 IR SWAP . 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A ... 1.A FE 3,719,175 |.. .3,751,437
REPLS3 .. IR SWAP CLO Replication ... .... 1,002,704 IR SHAP ... 150320-AA-0 . | CEDAR FUNDING LTD CEDF_2022-15A ... [ 1.A FE ... ....1,000,000
REPLS3 .. IR SWAP CLO Replication ... IR SWAP ... 150320-AA-0 . | CEDAR FUNDING LTD CEDF_2022-15A ... [1.A FE ...
REPLS3 .. IR SWAP CLO Replication ... .... 1,235,681 IR SHAP ... 150320-AC-6 . | CEDAR FUNDING LTD CEDF_2022-15A ... [ 1.C FE ... .... 1,231,305
REPLS3 .. IR SWAP CLO Replication ... ....350,477 IR SWAP ... 150320-AC-6 . | CEDAR FUNDING LTD CEDF_2022-15A ... [ 1.C FE ... ....350,000
REPLS3 .. IR SWAP CLO Replication ... ....150, 164 IR SHAP ... 150320-AE-2 . | CEDAR FUNDING LTD CEDF_2022-15A ... | 1.F FE ... ....150,000
REPLS3 .. IR SWAP CLO Replication ... ,003,400 IR SWAP ... 29003W-AA-3 . | ELMWOOD CLO 14 LTD ELM14_22-1A .... [1.A FE ... ,000,000
REPLS3 .. IR SWAP CLO Replication ... IR SHAP ... 29003-AC-9 . | ELMWOOD CLO 14 LTD ELM14_22-1A .... [1.C FE ...
REPLS3 .. IR SWAP CLO Replication ... . IR SWAP ... 696890-AA-3 . | PALMER SQUARE CLO PLMRS_2022-1 .... [1.A FE ... .
REPL53 IR SWAP CLO Replication 12,500,000 12,528,738 IR SWAP . 696890-AA-3 . | PALMER SQUARE CLO PLMRS_2022-1 .... [ 1.A FE 12,500,000 |.. 12,528,738
REPLS3 .. IR SWAP CLO Replication ... 1,900,000 |.. .... 1,905,606 IR SWAP ... 69689Q-AC-9 . | PALMER SQUARE CLO PLMRS_2022-1 .... [1.CFE .cooiiiiiiiiiiiiiiiis [ 1,900,000 |............ 1,905,606
PARK AVENUE INSTITUTIONAL ADVISER!
REPLS3 ..........oee. IR SWAP CLO Replication ............. TA e o [ 499,749 .ovvvvnnnnnnns 501,632 | woveeeeeeeeeee [ e IR SWAP 70017B-AA-7 . [CLOL woeeeeeeeeeee TAFE i o, 499,749 [.oooeeiiinnns 501,632
PARK AVENUE INSTITUTIONAL ADVISERS
REPLS3 .. IR SWAP CLO Replication ... 1. 1,000,000 |.....eeeen 1,003,263 | coeeeeniiieeiiis | e IR SWAP ... 70017B-AA-7 . [CLOL ... 1.AFE ... .... 1,000,000 .... 1,003,263
PARK  AVE
REPLS3 ..........oee. IR SWAP CLO Replication ............. TA e o [ 250,000 [vevvrrvrnnnns 250,261 | weeeeeee [ IR SWAP 70017B-AC-3 . [CLOL woeeeeeeeeeeeee L PO PP AN 250,000 |oeeeeiennnenns 250,251
PARK AVENUE INSTITUTIONAL ADVISERS
REPLS3 ..........oee. IR SWAP CLO Replication ............. TA i e e 250,000 fouuuiiirnnnnns R . . IR SWAP T0017B-AE-9 . [CLOL wooeeeeeeeeeeee L - AN 250,000 |oeeeeennnens 250,573
REPLS3 .. IR SWAP CLO Replication ... 1. ...2,508,258 |............ 2,538,731 IR SHAP ... 83616K-AA-5 . | SOUND POINT CLO LTD SNDPT_2022-A . [1.A FE .. .... 2,508,258 ....2,538,731
REPLS3 .. IR SWAP CLO Replication ... 1. ..13,750,000 |........... 13,786,550 IR SWAP ... 83616K-AA-5 . | SOUND POINT CLO LTD SNDPT_2022-A . |1. ... 13,750,000 ... 13,786,550
REPLS3 .. IR SWAP CLO Replication ... 1. LLTST 943 [l TB3,752 [ | IR SWAP .. 696890-AA-3 . | PALMER SQUARE CLO PLMRS_2022-1 .... [ 1. ....163,752
CDX34 . CD Swap . 1. ..50,000,000 49,548,632 05/14/2025 06/20/2035 Corporate Bond Replication .284,500 .364,100 |912810-SS-8 . | TREASURY BOND ... L 1AL 26,341,797
CDX34 . CD Swap . 1. . 28,756,842 15,129,675 | ... CD Swap ... . |912810-SS-8 . | TREASURY BOND . 1.A. 15,129,675
CDX30 . CD Swap . 1. ..50,000,000 55,440,990 30,081,377 |04/2 06/2 Corporate Bond Replication .757,574 .1,105,400 |912810-SS-8 . | TREASURY BOND ... 1.A. 28,975,977
CDX35 . CD Swap . 1. ..25,000,000 55,658,520 26,495,132 | 05/14/2025 06/20/2030 ..... Corporate Bond Replication .513,892 .552,700 |912803-FT-5 . | TREASURY STRIP (PRIN) 1.A. 55,144,628 |.. 25,042,432
CDX37 ... . | CD Swap . 1. 14,085,715 |... ..28,685,611 |...........28,859,414 [04/16/2025 ..... 06/20/2035 ... Corporate Bond Replication ... ....(71,230)].. ....102,572 {912810-8S-8 . | TREASURY BOND 1.AFE .. ...28,756,842 ...28,756,842
9999999999 - Totals 2,034,777,929 1,643,391,320 XXX XXX XXX 3,677,109 14,129,017 XXX 2,031, 100,821 1,629,262,303
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STATEMENT AS OF JUNE 30, 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 INVeNtory ...........cocooiiiiiiiiicceeeeeeeeeeeeeeee e [ O 847,224,382 |..oooee [ 1,420,294,067 |...o.oooeeeeeececcieceeeees oo [ |oreeee e |oreieiei e 8 [ 847,224,382
Add: Opened or Acquired Transactions...............cccoveveveueeeeererenennnseeeeeeen (<1 682,776,519 |..coveeeeeeeeeeee 26 | 1,578,534,299 |...oeeeeeeeeeeeeeeeeeeeees e e | eenee e K 2,261,310,818
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..............cccovvurvererieenceocrereeiens DO N AT TTUURTSTRR NO D O S ST 214,335 | XXX froeeeeeeeeneeeeeeseeeeees oo XXX ovrvverres fereemeeeneneneneeeeeeeeeees [ D0 O N N 214,335
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns T 109,548,072 |...ocvoveeeeeeeeeeeee B I 940,920,160 [....eeoveeeeeeeeeeeeeeeeeeeeieies feeeeereeeeeeeeeee e eeeeees |oeeeeeeeee e eeenene feeeeeeeeeee e ees s eeneeeee Joeee et 12 |, 1,050,468,232
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 23,344,604 XXX XXX XXX 23,503,372
Ending Inventory 16 1,420,294,061 31 2,034,777,931 3 2,034,777,931
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STATEMENT AS OF JUNE 30, 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 ..ottt ettt ettt e et ea et e e s e e et et 5 s s st s s s et s et s et s et s nes bebesniesnias 427,147,946

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ccueueuriieieieieieieeees ceereresesieneeeenenens 66,625

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 427,214,571
Part D, SECHON 1, COIUMN B ...ttt e s s e s e s s s s e 2 e s e s s e s e s e e s e s e es st et en s s e s et ensesanas erebesniesnias 831,512,597

Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (404,298,032)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e

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 ......iiiiiiiiiieie ettt s e st e s e s s 2 e s e s s s s s e s s e s s s s s st nsesnsesnas oebesniesnia 966,189,423

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 (336,473,110)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuiuiiiieieeiieie ettt es s ss et sse bbb 8 e 82888 bbbt b st enies eesensensennenns 739,509,619

Part B, SECHON 1, COIMN 20 .......iuiieiieeiieetrieetsteetseeetseeeeeeebsesesses s es s es s es b es b ees b es e es b eb b eb b eb b eb bt s e b eeb b es et esb ettt ebens fessntesntesanins 1,107,006

Part D, SECHON 1, COIUMN 12 ...ttt s e s s sttt ebnne osbesisiesneas 740,616,616

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s

Si07



STATEMENT AS OF JUNE 30, 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

903

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 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
APR26 RTY C @ 1765.86 ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBK5P83 |. 04/15/2025 |.04/09/2026 |..........8,875]...... 17,226,375]. e 908,445 [ e 1,250,248 [ |l 1,259,248 . 000850,808 e e [ e | e [BOB2 L
NOMURA GLOBAL
APR26 RTY C @ 1779.07 FINANCIAL PRODUCTS
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VO5H2G7GRS05BHJ91 [. 04/08/2025 |.04/02/2026 |..........4,597 |........9,640,782(.19) eeeeeereerrnnnns [ 678,008 |oeeniiiin | 1,116,043 [ [ 1,116,048 |l 437,986 [ [ e [ | e [BOB2
MORGAN STANLEY AND | | ||
CO. INTERNATIONAL 1,833.00/(1,898
APR26 RTY C @ 1833 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ........ccceeeeeee 4PQUHN3JPFGFNF3BBE53  |. 04/22/2025 |. 04/16/2026 |......... 19,308 |...... 36,647,5491.05) [ s T24,4836 oo [t 1,009,467 [....ccevvnn |oenne 1,009,467 |......... 285,031 [.neeeeeeeeiieeee Jeemmnieeeeeenni foreeeeemneeeeen feeee | e BO62 ............
APR26 RTY C @ 1886.81 WELLS FARGO BANK, 1,886.81/(2,003
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 04/29/2025 |. 04/24/2026 |.........13,592 |...... 27,231,028 (.46) eeeeereeeennnns [ 918,518 | | 1,208,567 [ [0 1,208,567 el 200,048 [ [ e [ | e [BOB2
MORGAN STANLEY AND | | ||
APR26 RTY C @ 1955.89 C0. INTERNAT IONAL 1,955.89/(2,034
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 05/06/2025 |.04/30/2026 |.........15,732|...... 32,007,698 |.56) e eeeeeeeeeemnnn foeeeeenn680,252 | |oeeeenn895,315 [ [ 895,315 | 215,083 [ [ e e | e [BOB2
APR26 SPX C @ 4995.42 WELLS FARGO BANK, 4,995. 42/ (5,824
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 04/08/2025 |.04/02/2026 |.........12,465 |...... 72,605,384 (.74) eeeeeeneeeennnns [0 5,519,627 |oueiniiiiiin 1000 8,659,204 | L. 8,659,204 ... 3,139,668 [ [ e [ | e [BOB2
NOMURA GLOBAL | |
APR26 SPX C @ 5003.97 FINANCIAL PRODUCTS 5,003.97/(5,562
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VO5H2G7GRSO5BHJ91 [. 04/15/2025 |.04/09/2026 |.........15,442 |...... 85,900,449(.78) eeeeeeeeeennnn [eeeen 5,621,197 | | 7,363,614 [ [ 7,368,614 | 1,742,417 [ [ e e | e [BOB2
MORGAN STANLEY AND | | || e
APR26 SPX C @ 5117.32 CO. INTERNAT IONAL 5, 117.32/ (5,452
Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653 | 04/22/2025 |. 04/16/2026 |......... 24,353 |..... 132,789,847 |.71) e | 4,962,167 |... P A 6,959,152 | .ccevvnnnns [ennnns 6,959,152 |...... 1,996,985 |.
NOMURA GLOBAL
APR26 SPX C @ 5244.29 FINANCIAL PRODUCTS
Liability Hedge ...... Exhibit 7 ... |Equity/Index [INC .. 0Z3V05H2G7GRS05BHJI1 | 04/29/2025 |. 04/24/2026 |......... 24,339 |..... 137,433,084 (.62) e fens 6,326,193 |... J IO 8,118,909 [...eevveees fonnnee 8,118,909 |...... 1,792,717 |.
WELLS FARGO BANK,
APR26 SPX C @ 5514 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....ccccoeeine KB1H1DSPRFMYMCUFXTO09  |. 05/06/2025 |. 04/30/2026 |........ 41,078 |..... 235,155,9401.62) oo oo 5,430,512 |oevveeiiiiiiii o 6,942,701 [..oeeeeeens fonnnns 6,942,701 |...... LIC) V0 1[0 R RN R R IR BO62 ............
MORGAN STANLEY AND | | ||
CO. INTERNATIONAL 2,026.00/(2,290
AUG25 RTY C @ 2026 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC .........cceeeeee 4PQUHN3JPFGFNF3BB653  |. 08/06/2024 |. 08/01/2025 |.......... 3,506 |....... 8,030,773(.58) ... 448,067 [..eeeeeneeeeeen Joeeeeeeeeeeees foeeennnn 536,118 [.oeveneeees oo 536,118 |......... (62, T19)[- e eeeeeeeeeeee e oo o | s BO62 ............
AUG25 RTY C @ 2029.42 2,029.42/(2,103
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 08/13/2024 |.08/08/2025 |.........15,322 |...... 32,226,456 (.28) 885,782 [ e [ 908,17 [ e 908,17 | 79,756 [ [ [ [ | e [BOB2
AUG25 RTY C @ 2029.88 2,029.88/(2,215
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |SOCIETE GENERALE .. 02RNE8IBXPAROTD8PU41 |. 08/20/2024 |.08/14/2025 |..........4,948 |...... 10,963,284.70) eeeeeene532,256 [ e e B17,832 [ [ 617,882 | (885 [ e e | e [BOB2
AUG25 RTY C @ 2136.03 2,136.03/(2,252
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 |. 08/27/2024 |.08/22/2025 |..........9,554 |...... 21,5617,519(.20) 831,328 [ e [0 562,258 [ [0 562,258 | (118,809 e [ e [ | e [BOB2
NOMURA GLOBAL
AUG25 RTY C @ 2166.37 FINANCIAL PRODUCTS
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VO5H2G7GRSO5BHJ91 [. 09/04/2024 |.08/28/2025 |........ 17,074 ...... 38,301,080 |.24) 893,084 [ | |00 630,020 [ [l 680,020 | (164,322)]. e [ e e | e [BOB2
5,
AUG25 SPX C @ 5173 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/13/2024 |. 08/08/2025 |......... 28,430 |..... 154,101,688].39) |[..... 4,854,707 |ouvveeeieininees foevrnnieneeiinnn foes 6,890,955 | ...oevvnnns [ennnns 6,890,955 |......... 955,490 |.evvvnnnniiiiinnn oo e [ BO62 ............
AUG25 SPX C @ 5370.68 BANK OF AMERICA, NA 5,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |........cccceeerreroo... BATYDEBBGKMZOO31MB27 |. 08/20/2024 |. 08/14/2025 |.........23,932|..... 135,464,453 ). b 4,845,751 [ e e 6,645,956 | L [ 6,645,956 ... 1,131,663 [ e feeeeeieeeeeeeees oo | el [BOB2 L.l
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STATEMENT AS OF JUNE 30, 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, 5,517.00/(5,678
AUG25 SPX C @ 5517 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....cccocoeeeee KB1H1DSPRFMYMCUFXTO9 | 09/04/2024 |. 08/29/2025 |......... 42,033 |..... 238,673,0421.23)  |...... 4,405,058 [....oeeeeeeniees feeeeenee e fees 6,296,874 [...oeeee fonnnnn 6,296,874 |...... 1,065,926 [oeeeeeneeeeeenn feeeeeeenieees feeeeneeeeeeeeeen foeeeee | BO62 ............
AUG25 SPX C @ 5569.91 5,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBKSP83 |. 08/27/2024 |.08/22/2025 |.........76,994|..... 435,276,340 |. 8,391,738 [ e |02 6,006,386 | e [l 6,006,386 ...l 1,051,477 [ [ [ [ | e [BOB2
DEC25 RTY C @ 2157.98 WELLS FARGO BANK, 2,157.98/ (2,381
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTOQ [. 12/24/2024 |. 12/19/2025 |..........8,177 |...... 19,476,715(.89) eeeeennn096,367 [ e Joeeeenn 795,286 [ [ 795,286 e (190,137 [ e e | e [BOB2
NOMURA GLOBAL | | e
DEC25 RTY C @ 2212.33 FINANCIAL PRODUCTS 2,212.33/(2, 281
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VOSH2G7GRSOSBHJO1 |[. 12/31/2024 |. 12/26/2025 |.........21,416|...... 48,862,531|.59) 840,364 [ e [ 708,240 [ [ 703,240 e (124,790)] e [ e [ | e [BOB2
DEG25 RTY C @ 2341.62 b 341.62/(2.404
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |SOCIETE GENERALE .. 02RNE8IBXPAROTD8PU41 |. 12/17/2024 |. 12/11/2025 |.........22,334 |...... 53,708,133 (.77) s 758,016 [ e e 07,115 [ [ 407,115 | (214,503 e [ e o | e [BOB2
MORGAN STANLEY AND | | || e
CO. INTERNATIONAL 2,382.00/ (2,441
DEC25 RTY C @ 2382 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ..........cceee 4PQUHN3JPFGFNF3BB653 | 12/10/2024 |. 12/05/2025 |......... 25,590 |...... 62,466,981(.07) ... 844,214 |ovveiiiin o e 347,924 | oo [ 347,924 |....... (PR P RN R KR BO62 ............
DEC25 SPX C @ 5839.72 5 839,72/ (6,092
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROSKSP83 |. 12/24/2024 |. 12/19/2025 |.........50,315 |..... 306,563,257 |.88) 8,893,176 [ | [0 9,780,795 [ [0 9,780,795 .l 1,539,668 [ [ feeeeeee e oo | e [BOB2
MORGAN STANLEY AND | | || e
DEC25 SPX C @ 5882.37 CO. INTERNAT IONAL 5,882.37/(6,049
Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ...........cce 4PQUHN3JPFGFNF3BB653 | 12/31/2024 |. 12/26/2025 |......... 67,328 |..... 407,279,1911.18)  [...... 7,390,595 |.cevvneneneiiinnn oo s 8,571,841 [..eeeeiin [ 8,571,841 1...... IR T O KRR AR RN
MORGAN STANLEY AND | | ||
CO. INTERNATIONAL 6,036.50/(6,089
DEC25 SPX C @ 6036.5 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BBE53  |. 12/17/2024 |. 12/12/2025 |....... 224,709 |.. 1,368,282,313(.13) .. 8,105,254 P R 8,670,355 [..uuuneenns fonnnes 8,670,355 |...... 1,478,495 |.
DEC25 SPX C @ 6039.85 6 039.85/(6. 102
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 12/10/2024 |. 12/05/2025 |....... 135,534 |.....827,127,408 (.73) ......5,796,789 . |....6,225,007 |........... |...... 6,225,007 |...... 1,080,073 |. veeeennn.. |BO62
FEB26 RTY C @ 2102.06 WELLS FARGO BANK, 2,102.06/(2, 199
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXT09 [. 03/04/2025 |.02/27/2026 |.........12,506 |...... 27,502,320 (.13) e eeeeeeeeeemnnn foeeeeenn586,281 | [ 782,666 [ [ 782,666 . 146,385 [ [ e e | e [BOB2
2,155.00/(2,321
FEB26 RTY C @ 2155 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/25/2025 |. 02/20/2026 |.......... 5,837 |...... 13,563,2811.96) [ e (702 N PR R 488,184 [ ..oeeeeeens [ 488,184 |.......... L9044 [ e [ e | e BO62 ............
FEB26 RTY C @ 2266.27 WELLS FARGO BANK, 2,266.27/(2,322
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 02/11/2025 |.02/06/2026 |.........26,112]...... 60,657,915].99) eeeeeeeeeennnn e 815,739 | 628,839 [ [ 628,839 o (186,900)] e eeeeen [ eeeeneees feeeeeieeeeeeeeen oo | e [BOB2
FEB26 RTY C 0 2272.39 b 272,307 (2. 295
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBKS5P83 [. 02/19/2025 |.02/13/2026 |.........51,051|..... 117,174,297 |.24) eeeeereernnnnns [ 866,726 |ouenniiiiiin |l 517,492 [ 517,492 | (149,234)] e [ e [ | e [BOB2
FEB26 SPX C @ 5830.95 5 830.95/(6 011
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROSKS5P83 |. 03/04/2025 |.02/27/2026 |.........51,949 |..... 312,290,375(.48) eeeeeeeeeennnns [0eeee 5,620,362 |oeenneieiiiiies |oeeen 7,127,088 [ [ 7,127,088 | 1,506,676 [ [ eeeeneeees feeeeeneeeeeeeeen oo | e [BOB2
NOMURA GLOBAL ..
FEB26 SPX C @ 5948.63 FINANCIAL PRODUCTS 5,948.63/(6, 170
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VO5H2G7GRSO5BHJ91 [. 02/25/2025 |.02/20/2026 |.........35,926 |..... 221,664,139 (.02) eeveeeneeennnnns [ 4,982,577 | |0 5,749,062 [ e [0 5,749,052 | 766,475 [ [ [ [ | e [BOB2
MORGAN STANLEY AND
FEB26 SPX C @ 5991.83 0. INTERNATIONAL ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 02/11/2025 |. 02/06/2026 |.........84,638 |.....517,215,201]. ......6,874,298 [........coooeeiiin |ennnn 7,333,398 [ | 7,333,398 ... 0459,099 i e e foeeeeieeeeeeenn | eeveennn [BOB2 Ll
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STATEMENT AS OF JUNE 30, 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)
NOMURA GLOBAL ..
FINANCIAL PRODUCTS 6,051.40/(6,156
FEB26 SPX C @ 6051.4 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [INC .......ceeeeenne 0Z3V05H2G7GRS05BHJ91  |. 02/19/2025 |. 02/13/2026 |......... 98,946 |..... 609,147,197 [.36)  |eeeeeeeeeeeie foeees 7,129,059 |.eeeeeeeeeeiis oo 7,368,469 [...eeveeee fonnnne 7,368,469 |......... 289,409 |.eeeeeeeeeennen [ e fe ] BO62 ............
2,
JAN26 RTY C @ 2163 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 01/14/2025 |.01/08/2026 |.......... 9,828 |...... 22,452,951 (. 651,793 [ceveiiiiiiinns foeeennnd 606,473 [..eveneeens o 606,473 |......... (15T 20)| R RN N RN Y BO62 ............
MORGAN STANLEY AND | | ||
JAN26 RTY C @ 2191.19 C0. INTERNAT IONAL 2,191.19/(2,360
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 01/22/2025 |.01/16/2026 |..........7,443 |...... 17,570,020 |.61) e eeeeeeeeeennnn foeeeeennn 738,420 |oeene e 554,986 [ [l 554,986 ol (183,484)] e [ e e | e [BOB2
MORGAN STANLEY AND | | || e
CO. INTERNATIONAL 2,213.00/(2,309
JAN26 RTY C @ 2213 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ..........cceeene 4PQUHN3JPFGFNF3BB653  |. 01/07/2025 |. 01/02/2026 |.......... 9,500 |...... 21,938,9201.36) [ foes 520,125 |.eevveneiiiinnnn foreeneens 415,808 [...oeneeees [orrnnn 415,808 |....... (QIVZ3TV0) U PR R RN TN BO62 ............
MORGAN STANLEY AND | | ||
CO. INTERNATIONAL 2,257.00/(2,315
JAN26 RTY C @ 2257 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC .........ccceeeeee 4PQUHN3JPFGFNF3BBE53  |. 02/04/2025 |. 01/30/2026 |......... 28,514 |...... 66,034,147[.85) e o 933,548 |.eevveeeeeeenenn feeeeeees 726,966 [...oveeees foereennnn 726,966 |....... (206,582)[- e eeeeeeneeeee Jeemmnneeeeeemnns foeeeeeemmieeeeeen foeeeeeee | e BO62 ............
2,279.90/(2,330
JAN26 RTY C @ 2279.9 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 01/28/2025 |. 01/23/2026 |......... 22,621 |...... 52,715,300 [.37) e o 629,769 [..eeneiviiinnines foeeennnnn 457,033 | .ooeennnnn [ 457,033 |....... (RVZIVES)) R FURR R R TN BO62 ............
WELLS FARGO BANK, 5,784.00/(5,963
JAN26 SPX C @ 5784 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....cccocoeeee. KB1H1DSPRFMYMCUFXTO9  |. 01/14/2025 |. 01/09/2026 |......... 43,001 |..... 256,962,837 1.26)  feeeeeeeeiiieeeees foeeeen 5,006,312 [.coeeeeeiieeees Jeneen 6,051,581 [...oeeees fonnnne 6,051,581 |...... 1,045,269 |..eeeeeeeeiiieee Joemmneeeeeeee oo e | s BO62 ............
MORGAN STANLEY AND
JAN26 SPX C @ 5832.75 €O. INTERNATIONAL
Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ...........cce 4PQUHN3JPFGFNF3BB653 | 01/22/2025 |.01/16/2026 |......... 24,220 |..... 148,814,2191.27) [ | 5,359,235 [...oiviiiiiiieins Jeenen 5,649,557 | .ooevvnnnns [ennnnn 5,649,557 |......... 290,322 |.oevveineeeennnn oo e [
JAN26 SPX C @ 5860.88
Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/07/2025 |. 01/02/2026 |......... 52,551 |..... 315,206,679.11) | e 4,968,172 |... J IO 5,564,907 | ..covvvunns founnnn 5,564,907 |...
JAN26 SPX C @ 5979.93 WELLS FARGO BANK, 5,979.93/(6,093
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ... .. KB1H1DSPRFMYMCUFXTO9 . 02/04/2025 |.01/30/2026 |.........98,623 |..... 600,953,333 (. 44) ...... 7,520,004 [... . |....8,209,900 |........... |...... 8,209,900 |... TR 11173
NOMURA GLOBAL | |
FINANCIAL PRODUCTS 5,994.00/(6, 144
JAN26 SPX C @ 5994 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [INC ........ceeeeeenne 0Z3V05H2G7GRS05BHJ91  |. 01/28/2025 |. 01/23/2026 |........ 61,841 (..... 379,982,643].51) e oo 6,243,467 |..eveeeeeeennas o 6,732,479 | .ccovvnnns fennnnn 6,732,479 |......... 489,012 [.neieeeeiieeee Jeeeeneeeeeenn o fee | BO62 ............
JUL25 RTY C @ 2005.49 WELLS FARGO BANK, 2,005.49/(2,252
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXT09 [. 07/16/2024 |.07/11/2025 |..........3,307 |........7,448,588 (.37) B35, 767 [ e | D48L875 [ [ B8BTS | (B TBA)] e [ [ [ | e [BOB2
MORGAN STANLEY AND | | ||
JUL25 RTY C @ 2024.99 C0. INTERNAT IONAL 2,024.99/(2,043
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 [. 07/09/2024 |.07/07/2025 |.........43,954 |...... 89,821,318 |.53) e B78,200 [ e Joeeeeenn 797,080 [ [ 797,080 |oeeee e 174,490 [ [ e oo | e [BOB2
WELLS FARGO BANK, 2,174.00/(2,253
JUL25 RTY C @ 2174 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 07/23/2024 |. 07/18/2025 |......... 13,873 ...... 31,258,366(.18) |........ (ST 11 1 RN IR R 42,176 [ v [ 412,176 |....... (1 V70 R FPPURR R R TN BO62 ............
JUL25 RTY C @ 2196.93 WELLS FARGO BANK, 2,196.93/(2, 287
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXT09 [. 07/30/2024 |.07/25/2025 |.........14,079 |...... 32,206,698 |.57) e 894,517 [ e [0 899,298 [ [ 399,208 o (312,484 [ e e | e [BOB2
JUL25 SPX C @ 5194.36 WELLS FARGO BANK, 5,194.36/ (5,587
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 08/06/2024 |.07/31/2025 |.........16,398 |...... 91,622,513|.42) e 3,918,794 [ e [0 6,320,005 [ [0 6,329,995 |11l 996,849 [ [ e [ | e [BOB2
JUL25 SPX C @ 5375.77 ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBK5P83 |. 07/30/2024 |.07/25/2025 |.........35,748|..... 199,528,892]. b 722,31 [ | | 7,245,281 | [ 7,245,281 )L 1,275,948 [ e e o | el [BOB2 L.l
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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)
JUL25 SPX C @ 5472.72 WELLS FARGO BANK, 5.472.72/ (5,615
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXT09 [. 07/09/2024 |.07/03/2025 |.........32,171..... 180,645,634 (.17) e 3,188,281 [ | | 4,581,104 [ [ 4,581,104 892,789 [ [ e e | e [BOB2
JUL25 SPX C @ 5488.28 5,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBKS5P83 |. 07/23/2024 |.07/17/2025 |.........43,641]|.....247,265,105|. e 5,128,254 [ i [ 7,662,731 [ [ 7,662,731 L1l 1,639,076 [ [ e [ | e [BOB2
MORGAN STANLEY AND
CO. INTERNATIONAL
JUL25 SPX C @ 5569.5 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ........ccceeeeee 4PQUHN3JPFGFNF3BB653 | 07/16/2024 |. 07/11/2025 |......... 70,759 |..... 400,430,1341.07) |...... 4,301,892 |oeeeeeeeeeiiees Joeeeeeee e [ 6,303,742 | ..covvunnns fennnnn 6,303,742 |...... 1,845,324 oo [ e e BO62 ............
JUN26 RTY C @ 2066.24 b 066.24/(2. 150
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 06/10/2025 |. 06/04/2026 |.........17,453 |...... 37,683,296 [.13) eeeeerreeennnns [eeeeenn989,062 |ouunnc [ 1,019,216 [ [ 1,019,216 030,155 [ [ e [ | e [BOB2
Ju26 RTY ¢ @ 2088. 11 ELLS FARGO BANK, 2,098.11/(2, 144
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXT09 [. 06/24/2025 |.06/22/2026 |.........42,566 |...... 91,290,023 (.67) eeeeeeeeeemnnn foeeeen 1,200,218 | [ 1,229,758 [ [ 1,220,758 | 28,545 | [ e e | e [BOB2
2 107.50/(2, 170
JUN26 RTY C @ 2107.5 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/17/2025 |. 06/11/2026 |......... 21,872 |...... 47,465,740 [.16) e o 754,803 [coveniiiiiiiinn foeeennnnn 835,287 [.evvnneenns o 835,287 |...ounnn.. 80,484 [ | [ e | e BO62 ............
JUNZB SPX C @ 5927.46 5 927 46/(6.029
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROSK5P83 |. 06/10/2025 |.06/04/2026 |.........90,271 |..... 544,298,924 (.61) eeeeeeeeeennnnnn [0eee 6,281,407 | |00 6,706,899 [ Leuninns [0 6,706,899 ... 475,401 |t [ e o | e [BOB2

ROYAL BANK OF

JUN26 SPX C @ 5955 ... [Liability Hedge ...... Exhibit 7 ... |Equity/Index |CANADA ............... ESTIP3U3RHIGCTIXBUTY . 06/24/2025 |. 06/22/2026 |....... 102,481 |.....620,077,687[.68)  [eeeerirciirien [ 6,713,530 [evevrrreeeiris [oenen 7,042,981 | cvevvnecns [ 7,042,981 |......... 329,451 |ovuvevieiererenes [ oo [
JUN26 SPX C @ 5988.15 BANK OF AWERICA, NA
Liability Hedge ...... Exhibit 7 ... |Equity/Index | .... ... BATYDEBBGKNZOO31MB27 |. 06/17/2025 |.06/11/2026 |....... 127,229 (... 772,341,100 |.48)  feeerereeeeens e 6,918,713 ... - 7,480,289 | .vevenrnns [onnen. 7,480,289 |.........561,576 |.
MORGAN STANLEY A0 | |
€0. INTERNAT |ONAL 1,992.00/(2,099
MAR26 RTY C @ 1992 ... [Liability Hedge ...... Exhibit 7 ... |Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 |- 03/18/2025 |. 03/13/2026 |......... 12,789 |...... 26,848,567 |.35) 762,352 ... ++.960,905 ..o ereeen960,905 [t 198,553 v [ oo o | e B062
2,005.00/(2, 141
MAR26 RTY C @ 2005 .. [Liability Hedge ...... Exhibit 7 ... |Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTDBPU4T |.04/01/2025 |.03/26/2026 |......... 13,229 |...... 28,332,509[.70) | o 920,209 |ovevevvrereiees foa 1,219,204 | cvcererens fonne. 1,219,204 |......... 208,99 | e [ oo oo | e BOB2 ...
MAR26 RTY C @ 2087.55 b 037.55/(2. 124
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [BNP PARIBAS ........ ROMUNSFPUBMPROBKSPS3 |.03/11/2025 |.03/05/2026 |.........16,356 |...... 34,753,392 .81) eeeeeeenereennn foere e e892,677 oo [ s2956,835 | e fe956,835 | 264,158 [ e [ oo | e [BOB2 i
MORGAN STAMLEY A0 | |
C0. INTERNAT |ONAL 2,043.00/(2,128
MAR26 RTY C @ 2043 ... [Liability Hedge ...... Exhibit 7 ... |Equity/Index |PLC ..cvovevveveee 4PQUHN3JPFGFNF3BBE53 . 03/25/2025 |. 03/19/2026 |......... 17,269 |..... 36,759,311[.63)  |eeeeeeeeeeeenes [ 836,165 |-..vcvevcerrrns oo 983,474 | .vvvvi [ 983,474 |......... 47,309 [..vveveveeceris oo [ e | e BOB2 ...
MORGAN STANLEY A0 | |
WAR26 SPX C @ 5527.45 C0. INTERNATIONAL 5,527.45/(5,715
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [PLC .................. 4PQUHN3JPFGFNF3BB653 |.03/18/2025 |.03/12/2026 |.........48,275|..... 275,903,211 .24) eeeeenerenne oo 5,770,794 | [0 7,406,814 | o [ 7,406,814 |10 1,636,021 [ oo [ oo | v [BOB2 i
MAR26 SPX C @ 5560.58 BANK OF AMERICA, NA 5 560,58/ (5,824
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [......c...ccceoeveno.... BATYDEBOGKNMZOO31MB27 |. 04/01/2025 |.03/26/2026 |.........39,037 |..... 227,367,103 .40) eeeeeeeeeenens [0r0r.6,386,063 oo [0 8,242,080 | v [o... 8,242,080 ... 1,856,017 [oueeieiens e [oeeeieeeeeeeens oo | e [BOB2 e
NOMURA GLOBAL ..
WIAR26 SPX C @ 5609.32 FINANCIAL PRODUCTS 5,609.32/(5,785
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [INC ............... OZ3VOSH2G7GRSOSBHJ9T |. 03/25/2025 |.03/19/2026 |........50,584 |..... 344,697 611 .07) eeeeeenereeeen [0 6,993,374 | [0 8,399,726 | e [0 8,399,726 |11 1,408,352 [ e [ oo | e [BOB2 i
MAR26 SPX C @ 5613.36 WELLS FARGO BANK, ,
........................... Liability Hedge ...... |Exhibit 7 ... |Equity/Index [N.A. ................. KBTHIDSPREMYMCUFXTO9 |.03/11/2025 |.03/05/2026 |.........33,351..... 197,123,420). 15,719,029 | oo 7,854,051 | | 7,854,051 [ 2,135,022 e oo oo | | oo [BOB2 e
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY AND ..
WAY26 RTY C @ 1969.08 C0. INTERNAT IONAL 1,969.08/(2,104
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 [. 05/13/2025 |.05/08/2026 |..........9,593 |...... 20,185,687 |.21 eeeeeeeeeemnnn foeeeeennn799,001 |oeeii i e 897,084 [ [ 897,084 098,083 [ [ feeeeeee e e | e [BOB2
MORGAN STANLEY AND
MAY26 RTY C @ 2028.11 €O. INTERNATIONAL 2,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 [. 05/28/2025 |.05/21/2026 |.........17,946|...... 38,121,073 ]. 987,030 [o.euevvvinnnnnnns Joeenn 1,138,880 [oennneninn [0 1,138,880 [.nn et 151,850 |oveenenicciiii [ e | | e [BOB2 L
BANK OF AMERICA, NA
MAY26 RTY C @ 2059 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index |....ccooovriiiinnnnnis BATYDEB6GKMZ0031MB27  |. 06/03/2025 |. 05/28/2026 |......... 42,679 |...... 89,436,832].57) 932,963 |-eevveneeeeennnn fens 1,024,815 [...coeeeens |oeenee 1,024,815 |.......... 91,852 |.eeeeeeeeeeee foeeeeeneeeec [ e | BO62 ............
NAY26 RTY C @ 2085.93 b 085.93/(2. 122
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBKS5P83 [. 05/20/2025 |.05/14/2026 |.........38,589 |...... 81,922,132|.94) eeeeereerrnnnns [oeeeennn826,962 | |0 910,996 [ [ n910,996 |oann 84,033 [ [ e [ | e [BOB2
WAY26 SPX C @ 5570.33 GOLDMAN SACHS 5,570.33/(5,839
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBB6KS28 |. 05/13/2025 |.05/07/2026 |.........32,733 |..... 191,146,317 [.56) eeeeeeeeeennnns foeeee 8,157,110 | |00 6,925,286 [ e [0 6,925,286 |.annn 768,176 [ [ e oo | e [BOB2
MORGAN STANLEY AND | | || e
WAY26 SPX C @ 5787.07 CO. INTERNAT IONAL 5,787.07/(5,987
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 [. 05/28/2025 |.05/21/2026 |.........50,372|..... 301,599,328 |.44) eeeeeneeennnnns [0 8,707,082 |eencnin | 7,552,615 [ [ 7,562,615 onnll 845,584 [ [ [ [ | e [BOB2
WAY26 SPX C @ 5837.97 WELLS FARGO BANK, 5,837.97/(6,006
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 05/20/2025 |.05/14/2026 |.........59,846 |..... 359,449,439 |.24) eeeeeeeeeennnn [oeeeen 8,698,177 | | 7,481,354 [ [ 7,481,354 | TBBATT [ [ e e | e [BOB2
BANK OF AMERICA, NA 5 886.90/(5,949
MAY26 SPX C @ 5886.9 |Liability Hedge ...... Exhibit 7 ... |Equity/Index . BATYDEB6GKMZ0031MB27  |. 06/03/2025 |. 05/29/2026 |....... 146,960 |..... 874,387,017(.83) e oo 6,226,695 |.....uiiiiiinnnns oo 6,859,457 | ..oevvnnnnn [ennnnn 6,859,457 |......... (X7 (3 I O KON (R KRR
NOV25 RTY C @ 2218.97
Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/12/2024 |. 11/06/2025 |..........3,876 |........ 9,745,466 |.31) ....316,129 |....... (188,383)|.
2,261.10/(2,415
NOV25 RTY C @ 2261.1 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/19/2024 |. 11/14/2025 |..........8,913[...... 21,831,788 [.77) | TB0ATE [ e [ 431,201 | ... 431,201 ) (220,083)[...eeveevennnens Jeevnneeeeeninins foorevviniinnees o | e B062
MORGAN STANLEY AND | | ||
CO. INTERNATIONAL 2,291.00/(2,468
NOV25 RTY C @ 2291 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC .........ccceeee. 4PQUHN3JPFGFNF3BB653  |. 11/26/2024 |. 11/20/2025 |.......... 6,929 |...... 17,104,029(.47) |....... 737,661 [ | Joeeeennns 322,206 | ..cevvnnnns fernns 322,206 |....... (210,869)[-. e eeeeeeneeeee Jeemmnneeeeemnni foreeeeemeieeeeeen foeeeee | s BO62 ............
NOV25 RTY C @ 2423.27 b 123.97/(2. 444
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 12/03/2024 |. 11/28/2025 |.........57,364 |..... 140,234,329 (.64) e 680,911 [ i [ 243,508 [ [ 243,508 [ (282,892)] e [ [ [ | e [BOB2
NOMURA GLOBAL | |
FINANCIAL PRODUCTS 5,844.00/(6,007
NOV25 SPX C @ 5844 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [INC ........ceeeeenne 0Z3V05H2G7GRS05BHJ91 | 11/19/2024 |. 11/14/2025 |......... 61,997 |..... 372,431,4781.25)  |...... 6,789,911 [ [ oo 7,968,154 [..oeeveeees fonnees 7,968,154 |...... 1,818,425 .o oo oo e | BO62 ............
NOV25 SPX C @ 5854.25 WELLS FARGO BANK, 5,854.25/(6,062
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 11/12/2024 |. 11/07/2025 |.........37,852 |..... 229,492,134 .88) e 5,412,079 [ i |00 6,146,272 [ [0 6,146,272 00 1,068,147 [ [ [ [ | e [BOB2
NOV25 SPX C @ 5894.64 5 894.64/(6 012
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |SOCIETE GENERALE .. 02RNE8IBXPAROTD8PU41 |. 11/26/2024 |. 11/21/2025 |.........78,449 |..... 471,659,707 [.31) 6,488,517 [ e | TATLBA3 [ e 77,348 | 1,196,751 [ [ e e | e [BOB2
5,986.40/ (6,065
NOV25 SPX C @ 5986.4 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 12/03/2024 |. 11/28/2025 |....... 123,210 |..... 747,287,1321.15)  |...... 6,691,535 [ooevniiiiiinnes | fes 7,269,436 | ..cevvnnnnn feunnnn 7,269,436 |...... 1,246,994 [oeeniiiiiiinnns v [ e | e BO62 ............
MORGAN STANLEY AND
0CT25 RTY C @ 2173.56 0. INTERNATIONAL ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 10/15/2024 |. 10/10/2025 |........ 11,461]...... 26,134,518]. 722,199 |oeeeeieieinees fooeeeneeeeeeeene feee 569, 118 | | 569, 118 e (141, 152)] s oo foeeeeeiiii e | e [BOB2 il
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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, '2',174.00/ (2,224
0CT25 RTY C @ 2174 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....cccocoeeeee KB1H1DSPRFMYMCUFXTO9  |. 10/08/2024 |. 10/03/2025 |......... 19,972 |...... 44,425 1181.37) | 572,198 |-eveeeeeeeenes o e 510,064 [...oeveees forreennne 510,064 |....... (105,374).eeeeeeeeeeeee e eeemmns foeeeeeemeeeeeeee foeeecee | s BO62 ............
MORGAN STANLEY AND
0CT25 RTY C @ 2189.36 €O. INTERNATIONAL 2,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 11/05/2024 |. 10/31/2025 |........ 16,861 ...... 37,965,071]. 624,026 |....oneeeeiinnnnns foreeiininnnniinn feenn510,122 ) 510,122 | (105,831 e [ e | e |BOB2 e
0CT25 RTY C @ 2202.81 WELLS FARGO BANK,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXT09 [. 10/29/2024 |. 10/23/2025 |.........26,976 |...... 60,924,487 (.47) 856,218 [ e e 700,877 [ [ 700,877 e (164, 781)] e [ eeeeeeeees e oo | e [BOB2
MORGAN STANLEY AND | | || e
0CT25 RTY C @ 2231.26 C0. INTERNAT IONAL 2,231.26/(2,315
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 10/22/2024 |. 10/17/2025 |.........14,901 |...... 34,505,203 (.63) e 666,003 [ooeeeiiiiis i [ 489,257 [ [ 489,257 e (181,259 [ e [ | e [BOB2
WELLS FARGO BANK, 5.671.00/(5,842
0CT25 SPX C @ 5671 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....c..ccceeeee KB1H1DSPRFMYMCUFXTO9  |. 11/05/2024 |. 10/31/2025 |......... 39,800 |..... 232,531,5001.50)  [...... 4,682,868 [...ceevnneeeeens [ oo 5,741,997 | .oovvvnnns fennnnn 5,741,997 |........ 864,716 [oeeeeeeeeeeeeenn foeeeeemnneees Jeeemeee e oo | BO62 ............
JELLS FARGO BANK. 5.675.00/ (5,775
0CT25 SPX C @ 5675 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....cccooeeine KB1H1DSPRFMYMCUFXTO9  |. 10/08/2024 |. 10/03/2025 |......... 62,204 |..... 359,289,0601.98)  |...... 4,208,918 |.uevniiiiiiinens | fes 5,459,553 [..ccceeenis | 5,459,553 [......... L VL1728 KR FRRR R R RN RN BO62 ............
0CT25 SPX C @ 5723.25 5 723.25/(5.89
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROSKS5P83 |. 10/15/2024 |. 10/10/2025 |.........40,029 |..... 236,047,410 (.91) e 4,791,071 [ | |00 5,843,636 [ e [0 5,843,636 |........ 970,465 | [ e o | e [BOB2
0CT25 SPX C @ 5793.37 5 793.37/(5.848
Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 10/29/2024 |. 10/24/2025 |....... 126,635 |..... 740,667,853(.84)  |..... 4,858,985 |..euniiiiiiinns foeviinieieeiinns fes 5,820,623 |....ceuunnn fennnnn 5,820,623 |......... (o 7/ 2 1/ R KRR (R KRR
0CT25 SPX C @ 5832.94
Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/22/2024 |. 10/17/2025 |....... 181,083 |.. 1,063,227,024 (.49) J IO 5,750,217 [.eveeeenes e 5,750,217 |.........958,722 |.
SEP25 RTY C @ 2063.33 ELLS FARGO BANK, 2.063.33/(2,222
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ... .. KB1H1DSPRFMYMCUFXTO9 . 09/17/2024 |. 09/11/2025 |..........8,791]...... 19,533,866 (.03) ...864,758 | ...l ....864,758 |.........(58,665)]. veeeennn.. [BOB2 .
NOMURA GLOBAL | |
SEP25 RTY C @ 2083.38 FINANCIAL PRODUCTS 2,083.38/(2, 174
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VO5H2G7GRSO5BHJ91 [. 09/10/2024 |. 09/04/2025 |........ 11,318 |...... 24,605,785(.04) e B33,870 [ e e BTT M3 [ [ B77 118 | (15,228)] e [ e o | e [BOB2
MORGAN STANLEY AND | | || e
SEP25 RTY C @ 2191.18 CO. INTERNAT IONAL 2,191.18/(2,251
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 09/24/2024 |. 09/19/2025 |.........21,004 |...... 47,283,785(.18) e 709,809 [ i [l 579,734 [ [ B79, 734 | (183, T3] [ e [ | e [BOB2
SEP25 RTY @ 2197.95 ELLS FARGO BANK, 2,197.95/(2,26
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 10/01/2024 |.09/26/2025 |.........27,551]...... 61,887,536 |.29) e 128,765 [ | oo 617,436 [ [ 817,436 | (166, 153)] e [ e e | e [BOB2
5.397.00/ (5,558
SEP25 SPX C @ 5397 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 09/10/2024 . 09/05/2025 |......... 31,035 |..... 172,504,9441.40) |...... 3,273,261 |eeeeeieiiiiinens | fes 4,707,268 [ ..o [onnnns 4,707,268 |......... AT (1738 O F R R RN RN BO62 ............
5,511.90/ (5,703
SEP25 SPX C @ 5511.9 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 09/17/2024 . 09/12/2025 |......... 36,074 |..... 205,750,945].58)  |...... 4,657,153 |eeeeeeeeeieees |oeeeeeee e [ 6,308,245 | ...oovvnnns fennnnn 6,308,245 |...... 1,011,753 [ [ eeeeeeees e foeeeeee | BO62 ............
SEP25 SPX C @ 5613.01 5 613.01/(5,760
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 09/24/2024 |. 09/19/2025 |.........49,316 |..... 284,546,909 (.87) 5,280,264 [ i [0 6,881,779 [ [ 6,881,779 | 1,129,007 [ [ e [ | e [BOB2
SEP25 SPX C @ 5713 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/01/2024 |. 09/26/2025 |....... 138,535 |..... 799,912,173 .’ ...... 5,634,218 |...eeieieiiiiees feeereeieeeeeneen [ 7,371,082 [.eveeiines o 7,371,082 ]...... 1,225,790 [-nneeieeinninnes Jommnmnneeeennnns forereeeiiiinnrnees Jonneeeeennnes | eeeeeenns B062 ............
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 155,371,987 | 171,705,894 389,667,162 | XXX 389,667,162 55,656,487 XXX XXX
3.690000 1Y SOFR SWAP [Fixed Income Security Interest
RATE CAP iivvviiiiineee |niniiiiniiniiciiiinnnas Dl eienennns Rate........... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 03/13/2025 |. 04/23/2026 |.......eoeeeeeee fovenns 82,000,000..... 3.69/(4.69) |........ 128,000 [..evvvnneenieennn fornieees 33,162 |.......... 86,097 [..ooeiines fooriaennns 86,097 |....... (264,083)].cenueeeeeennnnns foreeennnns (6,340)]----eeeeennniees foormenmneeeeeenen [ it BO53 .....euennns
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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)
4.178 1Y SOFR SHAP  [Fixed Income Security Interest WELLS FARGO BANK,
RATE CAP ovvviiiiiiiee | [0 IR Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 12/09/2015 [. 12/08/2025 |........cevvvven fonnns 219,000,000 ..... 4.18/(5.18) |......... 330,898 |...uuneeiiiiiins foereiinieeiiins [ AT R 755 |....... (268,290)[....eeveennnnens Joeennnnn (R [TIV[0)) R AR [N BOS3 ......eennnt
4.440000 1YR SOFR CAP |Fixed Income Security Interest
... |D1 .. ... |Rate... .. | JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/03/2015 |. 08/05/2025 |.... coe foeenn 155,000,000]..... 4.44/(5.44) |.........225,000 e . v e (21,209)]. [T AT (11,142)].. TP PTOTR
0179999999. Subtotal - Purchased Options - Hedging Other - Caps 683,898 33,162 86,852 | XXX 86,852 (553,532) (33,882) XXX XXX
10Y RTP 5.000000 Fixed Income Security GOLDMAN SACHS
1/30/2026 .............. [0 IR Duration..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 01/31/2024 . 01/30/2026 |......evvvvvenn fonnns 150,000,000 |..... SOFR/(5.00) |[...... 1,875,000 |oeevvveneeiiinnnn [ s 308,901 [..evunenns o 308,901 |..... (1,320,674)...ccevenenenies feernieiieiins [ e | e BO311 ..........
10Y RTP 5.370000 GOLDMAN SACHS
2/9/20%6 ............... [0 IR Duration..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/07/2024 . 02/09/2026 |......evvvvvvvnn founns 150,000,000 |..... SOFR/(5.37) |...... 1,642,500 [ceeeiiviininees v [ 180, 117 | oot | 180,117 |....... (R0 T0) FROTR IR RPN AR U BO311 ..........
10Y RTP 5.740000 Chicago Mercantile
8/26/2025 .........e.... [0 IR Duration..... Exchange ............ RBOPEZSDGCO3JSECEU02  |. 02/26/2024 |. 08/26/2025 |.......evvvvenn founns 250,000,000 ..... SOFR/(5.74) |...... 1,616,250 |ooevvvenneieiiinns oo i Y U 37 |....... (444,894)....uvnvnviinnnns [ [ e | e BO311 ..........
10Y RTP 6. 180000 Interest BANK OF ANERICA, NA
3/24/20% .............. [0 IR (33 {- R N BATYDEB6GKMZO031MB27  |. 03/24/2025 |. 03/24/2026 |.......uvvvvvvnn founns 550,000,000 ..... SOFR/(6.18) [cevvvvevivnnnnes |oevennnn 687,500 [..oovvvvveniieins Jevnannnns 289,202 | .oeevvinnnn [ 289,202 |....... (RIS )| R RN IR R S BOS3 ......eennnt
10Y RTP 6.200000 Interest
2/6/2026 ... . |Rate... . [ JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 02/06/2025 |. 02/06/2026 |.... . |..1,000,000,000..... SOFR/(6.20) |vvvenevvrnnnnnns foeees 1,700,000 |... ...332,752 | ... ... 382,782 |..... (1,367,248)|.
15Y RTR 2.700000
12/15/2026 ............. [0 IR Duration..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 12/15/2023 |. 12/15/2026 |.......evvvvven founnns 50,000,000..... 2.70/(SOFR) |[...... 1,652,500 [oeeviviiiieens Jevennieiiiiins foeeeinnns 397,403 | .ooeeenis [ 397,403 |........ [(CIST [C10)) R AR R RN [N BO311 ..........
15Y RTR 2.800000
6/15/2026 .............. [0 IR Duration..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/13/2023 |. 06/15/2026 |........eevvven feunnns 30,000,000..... 2.80/(SOFR) |[...... 1,130,250 [oniiiiiiieees v [ 182,701 | oo | 182,701 ........ (K5I (<)) SR AR R RN [N BO311 ..........

NOMURA GLOBAL
FINANCIAL PRODUCTS

20Y RTR 2.750000

5/11/2026 .veveeeres [ e [ Duration..... INC wovvveneaveneaeas 0Z3VOSH2G7GRSOBBHU9T . 05/09/2023 |. 05/11/2026 |.vevveuvavenns fenene 50,000,000 |.....2.75/(SOFR) [...... 2,680,000 |+vevenvereierens forreerenieienieies oo 242,853 [ oo [ 242,853 |........ (115,725). v [eerererieiereees foeeeeieeeee foeeereeeesees | cveeeeens BO3M v
MORGAN STANLEY

25Y RTR 2.640000 Fixed Income Secur ity CAPITAL SERVICES,

1/25/2029 c.voveveeeiees | eeeeeeeneneeeeeeene Dl v Duration..... ING ovvvenerveneeas 17331LVCZKOKXST7XVS4 . 01/25/2024 . 01/25/2029 |.vuvevvnvrvcnns fernene 75,000,000 |.....2.64/(SOFR) |...... 3,157,500 [ovenvereiees [ Joee 1,813,919 |.oveveveens fornne 1,813,919 |....... (507, 188)]- . vvvveveveres [oererreenieenies fooreineinnens e | e BO31T ...

5Y RTP 6.211000 Fixed Income Secur ity Interest

2/13/2026 o [ Dl v Rate....con. BNP PARIBAS ........ ROMUWSFPUBNPROBKSP83 . 02/13/2025 |. 02/13/2026 |.v.vvvevvveees fonee 827,000,000 |......S0FR/(6.21) |-vevvvererverire foureenns 864,215 |-.veieiienns oo LK S S 55,363 |....... (808,852)[. .. [errereieieieiens e oo | v BO53 .o
MORGAN STANLEY

7Y RTP 6.165000 Fixed Income Secur ity Interest CAPITAL SERVICES,

2/B/2026 venveeeies [ [ Rate........... INC vovvvenreeeeneas 17331LVCZKOKXST7XVE4 |, 02/06/2025 |. 02/06/2026 |................ .. 1,000,000,000 |.....80FR/(6.17) |-veverveveerrenns fornns 1,280,000 [..vevvverreierens [eeene 187,924 | v e 137,924 |+ (1,150,519 e oo e e | e BO53 ..veveee

15Y RTR 3.000000 Fixed Income Security BANK OF AMERICA, NA

6/20/2026 .nvevreans [ [ DUFation..... | veeereeerieirienenas BATYDEBBGKMZOO31MB27 . 06/29/2023 |. 06/29/2026 |.v.evveuvavenrs fervene 50,000,000 .....3.00/(1.50) [...... 2,061,250 [.evvveereieeeies [ [ 425,261 [ oo [ 425,261 |......... (82,708) .. Joreeeieeeieeens Joeeeeereeeneees oo | e BO3M v

20Y RTR 2.100000 Fixed Income Security BANK OF AMERICA, NA

6/14/2027 .eveeres [ e [ DUFation..... | veeeeveereeirienenas BATYDEB6GKMZOO31MB27 . 06/08/2022 |. 06/14/2027 |...eveveuvavenrs fevnne 50,000,000 .....2.10/(0.25) |...... 2,225,000 [.evvveereieeeies [ [ 238,281 [ v [ 238,241 |......... (49,518 v enveveverenns orreerenieeneeen feeeeeeeneens e | e BO3M v

20Y RTR 2.200000 Fixed Income Security WIELLS FARGO BANK,

6/15/2026 .veveveeees [ e [ Duration..... NA e KB1HIDSPRFMYMCUFXTO9 . 06/13/2022 |. 06/15/2026 |.v.vvevevvvens fonve 100,000,000 |.....2.20/(0.25) |...... 4,725,000 [.evvveeeeieeries [ [ 191,120 [.eveees foreine 191,120 [......... (83,000)[-.vevvverreeens Joreeereesieenes foeerereneeeneees oo | e BO3M v

NOWURA'GLOBAL
FINANCIAL PRODLCTS
. [Duration..... INC ..

20Y RTR 2.800000
5/1/2026 ...

0Z3VO5H2G7GRSOSBHJ91 . 05/02/2023 |. 05/01/2026 |....
30Y RTR 3.300000

s 50,000,000]..... 2.80/(1.5) |...... 2,375,000 ...232,147 | ... 232,147 | (119,582)|.

8/21/2026 .............. [0 IR Duration..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/21/2023 |.08/21/2026 |........ceevvven feunnns 25,000,000]..... 3.30/(1.60) |...... 1,662,500 |.ceevvenneiiiinnnn [ e 577,039 [ceveeeenes o 577,039 |....... (PG ) P RN IR KRR BO311 ..........
5Y RTP 6.544000 Interest

5/28/2027 .............. [0 I Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 05/29/2025 |. 06/02/2032 |.......ceevvveen fonnns 500,000,000)...... 6.54(SOFR) |...... 1,175,000 |.cevveennnniinnnnn foonniiiiiiiinis o 831,393 | ..o | 831,393 )....... (343,607)[...eevveennennnns Jovvnnnnnniiinnins fooviiiiiiinnnnins foveinnnniiiiiinns | e, B053 ............
0209999999. Subtotal - Purchased Options - Hedging Other - Other 27,877,750 4,531,715 6,436,683 [ XXX 6,436,683 (8,060, 192) XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 183,933,635 | 176,237,609 33,162 396,190,697 | XXX 396,190,697 47,042,763 (33,882) 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 155,371,987 | 171,705,894 389,667,162 XXX 389,667,162 55,656,487 XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps 683,898 33,162 86,852 | XXX 86,852 (553,532) (33,882) XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX

0489999999. Total Purchased Options - Other 27,877,750 4,531,715 6,436,683 | XXX 6,436,683 (8,060, 192) XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)

0499999999. Total Purchased Options 183,933,635 | 176,237,609 33,162 396,190,697 | XXX 396,190,697 47,042,763 (33,882) 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
SIIP: 018 5.124000 Fixed Income Security Interest Rate| Chicago Mercantile 5.12/ (SOFR+11.4
6/11/2029 oovvvieeieee | [0 PP I PTPTTTIN Exchange ............ 549300LC02FLSSVFFR64  |. 02/14/2008 |. 06/11/2029 |...evvvvnneeenn founnns 11,500,00005 bps)  feeeiiiiiiiiiiieees Jernneeeeeeniins foeeeeeens 37,518 |ouueeeeeeniinees [eeeeeiiinnn Jeeennns 669,870 [....oeevveiiiees Jrrnneneeeriiis forereenineeeeeen [ foeeeennan 114,289 .......... BO31 ..oeeenneees
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 37,518 XXX 669,870 114,289 | XXX XXX
CSWAP: GBP/USD BROMFORD FLAGSHIP
04/22/2040 ............. LIMITED weveeiieeeeee [0 IR Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/25/2025 |. 04/22/2040 |......eeueeveeen feunnns 11,650,500 |..... 5.71/(6.06) [-oeeeeeeenneeeeee Joemeeeeeeenies [ (15,744)....... (682,643)[.cevvnneees foennnns (975,054))-eeeeeeeneeee Joeeees (682,643)].- e eeeeeeneeee foeeemeneeeeeennnn foreeeeens 224,268 | .......... B023 .....oeennnt
CSWAP: GBP/USD EVERTON STADIUM
12/30/2054 ............. DEVELOPMENT HOLDIN ... |D1 ............ Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 02/05/2025 |. 12/30/2054 |.......eceeveeen feunnnn 30,348,875|..... TA43/(7.38) |oveeeeeeeemnnaes foeeeemneeeeeeenn [ (72,653)|..... (2,882,093)] ..ccvvnnnnn fennnn (2,751,315)[ e oo (2,882,093)[.. e eeeeemeeees Jeeemmnneeeeeennnn foeeeeeens 824,470 | .......... B023 .....oeennnt
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE MUFG SECURITIES
02/05/2044 ............. COMPANY ... [0 IR Currency..... EMEA PLC ...t U7M81AY481YLIOR75625 |. 10/02/2018 |. 02/05/2044 |.......ceeeeeene feereee 3,527,020 |..... 4.65/(4.85) |cevueeeeemnnnees foeeemmeeeeeeennn feeeeeeeens 4,166 |......... 315,805 [.evveneees foeeeeenne 433,083 |..eeeeeeeeniees feeeeee (177,379 e e Joeeeeenens 76,084 [ .......... B023 .....oeennnt
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE MUFG SECURITIES
02/05/2049 ............. COMPANY ... [0 IR Currency..... EMEA PLC ...t U7M81AY481YLIOR75625 |. 10/02/2018 |. 02/05/2049 |....eevuevvveenn fenees 3,886,920 ..... 4.73/(4.90) [ovemeeeeemmnaes foeemmmeeeeeeeen feeeeeeeene 5,263 |......... 348,080 [.eevuneeees forreennn 515,354 |.eeeeeeneeeeeens [oeenens (195,479)]- . eeeeeeeeeees foeeemeeeeeeeenen feeeeeeeens 94,451 ... B023 .....oeennnt
CSWAP: USD/AUD FLINDERS PORT HOLDINGS
05/07/2039 ....couuennn. PTY LTD weeeeiiieeees [0 IR Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |.02/06/2019 |.05/07/2039 |.....ceveeeveee founnnnn 4,207,880 ..... 4.62/(4.72) |oeeeeeeeeemeneees | feeeeeeeene 5,468 |......... 341,315 | oo [ 487,282 | e (213,579)]- e eeeennees foeeemmeeeeeeenen feeeeeeeens 78,328 cevrennnns B023 .....oeennnt
CSWAP: USD/AUD LONSDALE FINANCE PTY MIZUHO CAPITAL
07/11/2039 ............. LTD e [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 04/09/2019 |. 07/11/2039 |..eevvveeneeaaen fennnns 38,325,690 |..... 4.21/(4.35) |oeeeeeeneeeeeennn feeeeeeeeeeeees e 57,313 |...... 3,133,391 | .oevenns fenennn A ATV T2 e | (1,943,984)]. . oo el 717,990 [ covveennns B023 .....oeennnt
CSWAP: USD/AUD BRISBANE AIRPORT
07/18/2028 ............. CORPORATION PTY L ... |D1 ... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/20/2018 |.07/18/2028 |.......eceeveven feunnnn 29,049,300 |..... 4.15/(4.44) |oeeeeeeeeeeen [ e 53,852 |...... 4,277,067 [.evveneeees fonnee 4,050,486 [....oeeeeennn [oeee (1,368,356). e eeeeveeeee Joeemmnneeeeeennnn foreeeeens 253,748 | .......... B023 .....oeennnt
CSWAP: USD/AUD BRISBANE AIRPORT
08/01/2029 ... .. | CORPORATION PTY L .... |D1 . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 [.08/01/2029 |.... P AU 11,260,800 |..... 3.67/(3.48) |[.. 175,19 ... ....839,371 ... . (579,198).... 113,874
CSWAP: USD/AUD BRISBANE AIRPORT
08/01/2031 ............. CORPORATION PTY L ... |D1 ....eeeeeeee Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 |....cevvueveeen feunnnn 10,275,480 ..... BTT/(8.66) [-eeeeeeeeneeeeeen Jomeeeeeenneees foeeeennn 19,081 e 707,369 [.evveneenee forreeenn 839,722 |oueeeeeeenees o (528,518)... e eeeeeeneeee feeeemeneeeeeeennn e 126,793 | L B023 .....oeennnt
CSWAP: USD/AUD MIZUHO CAPITAL
08/28/2029 ... .. | ISPT FINANCE PTY LTD . | Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSGCEU02 |. 05/30/2019 |[. 08/28/2029 |.... P AU 15,545,250 |...... 3.54/(3.38) |.. ...799,873 ... ....873,927 |... . (814,49)|....
CSWAP: USD/AUD LONSDALE FINANCE PTY
10/1/2028 .............. LTD oo [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.06/27/2018 |. 10/01/2028 |........ceeveeen feunnnn 10,917,960 |..... 4.29/(4.42) |oeeeeeeaeeeeennn feeeeeeeeeeeees e 24,286 |...... 1,218,779 [ | L A <G R (535,758)]- e eeeeeennees [eeeemmnnaeeeeennn foeeeeeeens 98,527 | .oeevvnn B023 ...coeeennnt
CSIAP: USD/AUD QPH FINANCE CO PTY BANK OF AVERICA, NA
10/18/2048 ............. LIMITED wevveeeeenee [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 07/18/2018 |. 10/18/2048 |......eevevvenn [enneee 5,688,760 |..... 4.57/(4.98) |oeeeeeeeeemnnees foeemmneeeeeeenn feeeeeeeene 5,156 |......... 642,564 | ...oovnnnnn fernnnns 704,436 |..eeeeeeeennees |oeeenes (278, 739)]- e eeeeeeeeeee feeeemmneeeeeennnn fereeeeens 137,351 ooveeennns B023 .....oeennnt
CSWAP: USD/AUD NETWORK F INANCE WELLS FARGO BANK,
12/13/2028 ............. COMPANY PTY LTD ...... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 06/13/2018 |. 12/13/2028 |........ceeveeen feunnnn 25,495,680 |..... 4.20/(4.36) |-vevneeeeemnnnns foeeeemmeeeeeeenn [ 61,384 |...... 3,475,917 | evvvvns fenennn 3,374,714 e | (1,216,316)] .o eevveeeeeeeeen [ foeeeennns 237,039 | .......... B023 .....oeennnt
CSWAP: USD/AUD NSW PORTS FINANCE CO
4/11/2033 ..o PTY LTD weeeeiiieeees [0 IR Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |....ccevvieereer [ounnnnn 7,416,600 |..... 4.20/(4.65) |oevneeeeeemnnns foeeeeemeeeeeens [ 15,898 |...... 1,256,309 [.evvenneee fornens 1,223,670 [oooeeeeeneeeeees Jeeenes (340, 279)]- e eeeeeneeee Jeeeemmneeeeeeneen fereeeeees 103,476 | .......... B023 .....oeennnt
CSWAP: USD/AUD NSW PORTS FINANCE CO
4/11/2048 .............. PTY LTD weeeeiiieeees [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |........ceevveen feunnnn 23,433,300 |..... 4.44/(5.00) |eeemeeeeemnnnns foeeeeeneeeeens [ 44,912 ...... 3,969,403 | ....ovvunns fennnnn 3,836,219 |oueeeeeeeeene [ (1,075, 137)] e e [ Joeeeenens 559,429 [ .......... B023 .....oeennnt
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE
6/16/2040 .............. COMPANY ... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/12/2020 |.06/16/2040 |......eevueveee [ounnnnn 6,071,400]|..... 3.20/(3.28) [ovuuneeeeemnnaees feemmmeeeeeenn oo AR A— 173,249 | v [ 348,492 |..eeeeeeeeeeeeen [ (325,799)]-ccevveeeeeemnn [ s 17,465 .......... B023 ...coveennnt
CSWAP: USD/AUD BANK OF AMERICA, NA
6/25/2031 .....coenennnn QANTAS AIRWAYS LTD .. |D1 ............ [T 11T R N BATYDEB6GKMZO031MB27  |. 05/22/2019 |. 06/25/2031 |..eevvveuneeeann feunnnn 25,734,940 |..... 3.85/(3.64) |oeeeneeeeemennns foeeeeemeeeeenn [ 50,448 |...... 1,224,847 [ .ovveneens fonneee 1,668,002 |..cevveneeeeeennn [ (1,353,876)..ceeeeeneeees foeeemnnieeeeeennnn e 314,899 | .......... B023 ...coeeennnt
CSWAP: USD/AUD HALLETT HILL NO 2 PTY
6/27/2027 «oovveeneeees LTD toieeiiiiiiieeennnnns Dl eienennns Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/17/2015 |. 06/27/2027 |...evvuueeveeenn fooeerees 6,958,499)..... 3.86/(4.88) [-.eieeennnaiiiiinn foeieeeiiiinees feeeennnns (9,075)......... 972,344 | ..o | 833,814 )........... 5,238 )....... (370,838)f- e eeevnmnneaeene Jornnnanreeenennns froeeeennns 49,103] .......... 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)
CSWAP: USD/AUD ALS GROUP FINANCE PTY
TH1/2032 oo |LTD e [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/15/2022 |. 07/11/2032 |..eevvvnnnivinnn fennnnnd 6,425,800 ..... 3.617(4.64) [ocenns ferniniiiiiiiiiiins e (19,227) 593,184 |... 290,848 |..eunieiiiiien | (G722 V) AR KRR RN 85,221
CSWAP: USD/AUD ALS GROUP FINANCE PTY
TM1/2032 o {10 N [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/15/2022 |.07/11/2032 |.....cvvvvnvvnn fovnnnns 9,602,600..... 3.617(4.64) [ocoes ferniiiiiiiiiiiiins | (28,732)) 886,444 [ ...oeeein [ LRTIGK FRUU RN (IR IREISTE)) R ERIRRI AR 127,383 | oo B023 ......eennnt
CSWAP: USD/AUD QPH FINANCE CO PTY
8/14/2029 .... LIMITED ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/11/2014 |. 08/14/2029 |........ccevvven feunnns 12,015,360 ..... 4.55/(6.28) [cevvneerennnnnns foovvnninineiiinnn [ 9,207 | 3,626,879 [..eunneeens [ 3,220,220 |.... . (463,359)|.....
CSWAP: USD/AUD
8/28/2031 ...ovunnnnnnnn ISPT FINANCE PTY LTD |D1 ....euennnn. Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 05/30/2019 |.08/28/2031 |.......eevvvveer [ovnnnns 9,672,600(..... 3.65/(3.57) |ouvvenvirninnnnns foovreviiiniiicinn [ 13,993 |......... 497,699 | .oooeeeiinn |ernnnnnn 606,507 [..oeevvvniieeins Jeunnnnn (506,798)[....evvvvnnnnnnnnn fevvernrrennnnennns Joeeeeen 120,077 | oot B023 ......eennnt
CSWAP: USD/AUD MIRVAC GROUP FINANCE
9/18/2032 ... LIMITED ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/12/2019 |.09/18/2032 |.......eevvvvver [ounnnns 7,012,170]..... 4.21/(4.19) |.. ...524,204 ... ....634,817 |... . (358,379)|....
CSWAP: USD/AUD MIRVAC GRO WELLS FARGO BANK,
9/18/2034 .............. LIMITED wovvveine [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 03/12/2019 . 09/18/2034 |.......evvvvvvnn fennns 7,437,150 (..... 4.29/(4.31) |oovveeiiiiiiiiinn oo e 10,475 |......... 555,974 | .oeeeei [ 732,318 |oveeeieeiiiines o (380,009)]..cvveeeeeeeeeeees foeeeeeeeeeeeeeee [ 112,040 B023 .......ennnt
RICHARDSON
CSWAP: USD/CAD INTERNATIONAL LIMITED BANK OF AMERICA, NA
01/07/2082 eeveeeeeeee | e [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 10/07/2021 . 01/07/2032 |.eevvveneeaeenn fenes 4,701,195(..... 2.86/(3.19) |oeeemeeeeemnenns foeeeemmeeeeees [ (257 - KUY R RN FLVE ) TR T (221,578)]- v eeeeeeenees foeeemnneeeeeeenen feeeeeeeens 60,049 [ ....eennn. B023 .....oeennnt
CSWAP: USD/CAD ENTERPRISE FLEET CANADIAN IMPERIAL
01/16/2028 ............. MANAGEMENT CANADA .... |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |.01/08/2025 |.01/16/2028 |.......ceeveeenn fennnn 100,094,400 |..... 5.69/(4.19) |oveeeeeeeemnnaes foeeeeeieeeeeeenn [ 584,633 |..... (5,438,762)| ...cvvnnnns fnnnn (4,665,857)[...ccevmmeneaaee |oenee (5,438, 762)[..ceeeeeeeeeeeee feeemenieeeeenennn [ 798,868 | .......... B023 .....oeennnt
CSWAP: USD/CAD ENTERPRISE FLEET
06/02/2028 ............. MANAGEMENT CANADA .... |D1 ............ Currency..... CITIBANK, N.A. .... ES570DZWZ7FF32TWEFA76 |.05/16/2025 |. 06/02/2028 |.......ceeveeeen feuenn 100, 100,000 |..... 5.48/(4.13) |oeveeeeeeeenees foeeeeeeees [ 97,380 |..... (2,501,686)(........... |..... (1,752,582)[..cceeeeneeeeee Joeeee (2,501,886)]..cevvneeeeeeenn formmeereeemniaees foeeennnnnd 856,137 | ..oounnnns B023 .....oeennnt
CSWAP: USD/CAD WELLS FARGO BANK,
06/30/2033 ....coveennnn LINAMAR CORPORATION . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 05/26/2023 |. 06/30/2033 |.....eueeveevnnn foeernee 9,468,600 ..... 6.14/(5.96) |-evveneeeeemnnnns foeeeemmeeeeeees [ 11,858 | 14,588 [.eeeinnn | (430,354)].cceveeeeeeennn feeeees (484,467 ). eeeeeeneeee |oeeemmneeeeeennnn foreeeeens 133,952 .ooeeen B023 .....oeennnt
CSWAP: USD/CAD OILERS ENTERTAINVENT ROYAL BANK OF
06/30/2051 ............. GROUP CANADA .......... [0 IR Currency..... CANADA ...eeiviiees ES7IP3USRHIGC71XBUT1 | 02/11/2022 |. 06/30/2051 |..eevvveuneeeann fennnnn 14,779,316 ..... 4.05/(4.56) |-eenmeeeeemnnnns foeeeemmeeeecens [ (7,316)f...... 1,039,805 |.....ccvvne |onee (1,009,233)f-. e eeeeevneees feeeene (713,800)[- e eevveeeeeeen frmmmeeeeemnnnees foereennns 376,919 .......... B023 .....oeennnt
CSWAP: USD/CAD OILERS ENTERTAINVENT CREDIT AGRICOLE CIB
06/30/2051 ... GROUP CANADA .......... . | Currency..... . 1VUV7VQFKUOQSJ21A208  |. 02/26/2025 |. 06/30/2051 |.eevvveueveeenn fennnnnd 6,902,280 ..... 6.21/(5.07) |.. (353,125)] ... (177,480)|... L (853,125)] e e [ 176,030
CSWAP: USD/CAD MCCAIN FINANCE ROYA
07/17/2034 ............. (CANADA) LTD. ......... [0 IR Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1 | 10/17/2019 . 07/17/2034 |...covveeeeeeen fennnnn 16,980,126 |..... 3.13/(8.42) |oeeeeeeeeeeeeeen feeeee e e (15,468)|......... 637,144 | ..o [t (685,815)[...cceveneeeeeens foeennnn (837,490)]- e eeeeeneeeee foeeemenneeeeeenenn fereeeeens 255,437 | .ooeeeen B023 ...coeeennnt
CSWAP: USD/CAD MCCAIN FINANCE ROYAL BANK OF
07/17/2035 ... (CANADA) LTD. . . | Currency..... CANADA ... . ES7IP3USRHIGC71XBUT1 | 10/17/2019 |. 07/17/2085 |..cervvveneeeaen fennnnn 21,548,770..... 3.17/(3.46) |.. ...(19,494)|.........808,572 | ... (984,605)|... ...(1,062,823)|.... 341,602
CSWAP: USD/CAD NRM CABIN INTER! MIZUHO CAP
07/31/2033 ...covneenes 1 LP/NRM CA .eeeeeees ) TR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 01/31/2024 |. 07/31/2083 |..ceevveeeveeen feunnnn 15,035,480 ..... 5.88/(5.58) |-eevuereeemnnnns foeeeemneeeeeenn [ 34,768 |......... LT 7N [ (81,140)] e eevveeeeeeees Jeeennnn (803,536)]-- e eeeeenmees freermmnneereeennnn ferreeeens 213,832 | ......eeen B023 .....oeennnt
CSWAP: USD/CAD NRM CABIN INTERVEDIATE ROYAL BANK OF
07/31/2033 ...covneenes 2 LP/NRM CA ............ [0 IR Currency..... CANADA ...eeeeiiees ES7IP3USRHIGC71XBUT1 | 01/31/2024 |.07/31/2083 |...cevveeeeaaen fennnnn 10,290,482(..... 6.94/(6.63) |-eeveneeeeemnnnes [ [ 25,881 |........ 187,900 | .oovvvvenns fernnnns (57,827 ) eeeeeeeenneeee |oeeenne (548, 410)]-+ e eeeeeneeee foeeemeneeeeeennnn foreeeeens 146,349 | .......... B023 .....oeennnt
CSWAP: USD/CAD BANK OF AMERICA, NA
10/22/2026 ............. MULLEN GROUP LTD ..... [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 07/22/2014 . 10/22/2026 |......eeveevnnn fonneee 6,281,407 |..... 4.04/(4.07) |oeeneeeeeeemnens foeeeeeeeees [ 25,280 |...... 1,334,540 [.oovenenns fonnnne 1,250,869 [..eeeeeneeeees Jennnns (253,500)]- e eeeeemmnees feeeemmnneeeeeennn fooeeeeeens 35,979 .oooeene B023 .....oeennnt
CSWAP: USD/CAD MCCAIN FINANCE ROYAL BANK OF
10/23/2030 ............. (CANADA) LTD. ......... [0 IR Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2030 |..eevveunveeennn fenenee 8,599,904 |..... 3.73/(8.68) |oeeeeeeeeemnenes foeeeemmeeeeeens [ 15,309 |......... 758,203 [.eveeneeees foeeeeeee 455, 474 | oo s (401,845)]...eeeeeeeees foeeeeeneeeeeenen feeeeeeeens 99,158 | ..oeeveen B023 .....oeennnt
CSWAP: USD/CAD MCCAIN FINANCE ROYAL BANK OF
10/23/2032 ....ceeeenn (CANADA) LTD. ......... [0 IR Currency..... CANADA ...eeiviiees ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2082 |...cevveuneeaaen fennnnn 10,287,735(..... 3.84/(3.79) |oveemeeeeemenns foeeeemmeeeeeees [ 18,528 |........ 907,010 [.evvevvvenn Joeennnnnn 465,577 |eeeeeeeeeieees e (480, 712)[ e eeeeeeeeeeen Jemmeeeeeenniees foeeeennnn 139,175 [ .ovveenens B023 .....oeennnt
CSWAP: USD/CAD DP WORLD CANADA ROYAL BANK OF
11/08/2041 ... INVESTMENT INC ........ . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 10/28/2021 |. 11/08/2041 |.....evveeeveaen feunnnn 34,870,500 ..... 2.95/(3.54) |.. ...(46,495)|...... 3,320,482 ... (667, 119)|... ... (1,616,768).... 705,425
CSWAP: USD/CAD
4/8/2029 ....covnnennnns KEYERA PARTNERSHIP ... |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |.......eceeveeen feunnnn 39,086,048 |..... 5.12/(5.34) |oeeeeeeeeeeeenen foeeeeeeeees s 227,883 |...... 9,624,706 [....veee fonnene 8,962,735 |ueeeeeeeenniee [eees (1,509, 785)[- e eeeeemeeees Jeeemrmeeeeeennnn foreeeeens 379,726 | ..ovunnnnn B023 .....oeennnt
CSWAP: USD/CAD
7/10/2034 ... MULLEN GROUP LTD ..... . | Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 06/06/2024 |.07/10/2034 |........ceeveeen feunnnn 32,689,875|..... 6.57/(5.93) [.. 97,981 ....... (106,021)... (634,582)|... ....(1,680,613).... 491,243
CSWAP: USD/CHF THERMO FISHER
01/06/2050 ............. SCIENTIFIC INC. ...... [0 IR Currency..... BARCLAYS BANK PLC ~ GBGSEF7VJP5170UK5573  |. 12/17/2024 |.01/06/2050 |.....evveneveeen feunnns 42,844,092|..... 5.83/(1.47) |oeeeeeeeeeeeees foeeeeeeeeceeen [ 870,205 |..... (5,355,278)] .ccvvvnnnns fennnn (2,642,237)|...... 2,565,476 |..... (5,863, 703)[- e eeeeevneeeee feeemmemaereeennnn feeens 1,061,137 | ..oceee B023 .....oeennnt
CSWAP: USD/CHF
12/11/2029 ... BRUKER CORPORATION ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/25/2019 |. 12/11/2029 |...covvveneeeen feunnnn 47,094,188 |..... 3.36/(1.01) |.. ...497,916 |... (11,951,038) ... ... (14,914,844)... veen(7,183,157)f.... 496,841
CSWAP: USD/CHF
4/15/2036 .............. BRUKER CORPORATION ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 01/10/2024 |. 04/15/2036 |......evveeeeeee [ounnnnn 9,388,000..... 5.89/(2.62) |-veuueeeeemnnaes foeeemmneeeeeennn [ 141,377 |....... (662,251)(.0eeeneeee [onnee (1,319,896)f.....ccvvveneeeee |oeee (1,222,665)[..eeeeevveeeeee Jeeemmmneeeeeennnn foreeeeens 154,261 [ .......... B023 ...coeeennnt
CSWAP: USD/CHF
4/15/2039 .............. BRUKER CORPORATION ... |D1 ............ Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/10/2024 . 04/15/2039 |....eevvueveenn fennnns 28,164,000 |..... 6.15/(2.71) [oeeeeeeeeeeeeeee | oo 447,539 |..... (1,986,754) ... |nnee (4,287,577 )cceeeeeeeeeeeeee Joeeee (3,667,995)]...eeeeeeeeeeee feeemnneeeeeennnn o 523,123 | ...oeeeee B0O23 ....ceeennnt
CSIAP: USD/EUR AVERICOLD REALTY BANK OF AVERICA, NA
01/07/2031 ............. OPERATING PARTNER .... |D1 ............ [T 11T R N BATYDEB6GKMZ0031MB27  |. 10/30/2020 |.01/07/2031 |.eeevvveeneeaaen fennnnn 26,788,420 |..... 3.07/(1.62) [oeeeeeeeeeeeeeee | [ 194,066 |......... [C720K7)) I 50,147 |oeeeeeeeeeeie o (3,168,201)] e ceveeeeeeeeen [ foeeeennn 314,864 | .......... B0O23 ...coeeennnt
CSWAP: USD/EUR
01/30/2028 .....eenenees SSP_FINANCING LTD .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 01/16/2025 |. 01/30/2028 |.......eoeeveeee fovnnns 33,884,400..... 5.80/(8.75) |-veuuaeeerrmnmnnas froremmmnnnneeeennn fooeaanes 215,457 |..... (4,852,632)] .ccvvvnnnns fennns (4,781,295)]....ceeevnieeeee | (4,852,632)]«cvvuueeeeennnns foeeeeeiniiieieees Jonines 212,464 .......... B023 .......ennns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
CSWAP: USD/ER KONINKL I JKE BANK OF AUERICA, NA
02/01/2034 ............. FRIESLANDCAMPINA NV . |D1 ............ CUPTeNnCY. ... |eeeeeereeeennnnennennns BATYDEB6GKMZO031MB27  |. 10/25/2023 |. 02/01/2034 |......evvvvvvven feunnns 15,882,000 |..... 6.77/(5.00) [oevevvvernniienns fevnineeiiiiins [ 104,540 |..... (1,725, 742)] ceevvvns fennnn (1,738 147 o (2,075,281 foevinnieeneveinns [ 232,839 | .......... B023 ......eennnt
CSWAP: USD/EUR KONINKL I JKE BANK OF AUERICA, NA
02/01/2036 ... FRIESLANDCAMPINA NV . |D1 . | Currency..... . BATYDEB6GKMZO031MB27  |. 10/25/2023 |. 02/01/2036 |......evvvvvvnn feoerns 5,294,000..... 6.87/(5.11) |.. (575,247)| ... (587,767)|... . (691,747)|.... .(B023 ...
CSWAP: USD/EUR BRUSSELS AIRPORT WEL
02/28/2033 ............. COMPANY NV ... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 02/09/2023 |. 02/28/2033 |......euvvvvvvnn feoerns 1,398,280 ]..... 5.47/(4.44) (127, 728) v [ (185,968)[.....cvvvnneeeens feunnnnn (179,854)).ceveeeeeeeeeeeees foeeeeieeee [ 19,364 | o B023 ......eennnt
CSWAP: USD/EUR BIDCORP FOODSERVICE WELLS FARGO BANK,
03/10/2027 ... EUROPE LTD .. ... [D1 . | Currency..... NA. .. .. KBIH1DSPRFMYMCUFXTO9 . 02/25/2022 |. 03/10/2027 |.....cevvvvvenns |ovvenn 6,171,000]..... 3.32/(1.65) |.. (285, 172)[ cevvnneens o (300,039)f... L (760,922). v [ [ 40,149 | B023 ...
CSWAP: USD/EUR BIDCORP FOODS!
03/10/2029 ............. EUROPE LTD ............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 03/10/2029 |.....euvvvvvvnnn fonnnns 7,854,000..... 3.50/(1.88) [-evevevveniieiinn foneeeiiiinees fovvininnns 60,307 |....... (362,946)] ..oevvvnnnn feunnnns (324,706)...eeeevvnnnnees foeeenns (968,446)].....cceeevrnnnnes [oevernnnnniniinns feenieeeens 75,495 | .......... B023 ......eennnt
TATE & LYLE
CSWAP: USD/EUR INTERNATIONAL FINANCE
03/12/2035 ..oeeeeiies | e [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 01/23/2025 |. 03/12/2035 |......euueeveeen feunnnn 37,440,000 |..... 6.02/(4.03) [oeeuneeeemmmnnes Joeeemmeeeeeeennn o 166,790 |..... (4,818,580)(......ccce |nnen (3,703,109)f-...ceeevveeeeee Joeeee (4,818,580)].ccvvveeeeeeeenn forneeeeeeeniiees foeeennann 583,155 | ....ceeeen B023 .....oeennnt
TATE & LYLE
CSWAP: USD/EUR INTERNATIONAL FINANCE
03/12/2037 .ovvvvvees | oo [0 IR Currency..... KB1H1DSPRFMYMCUFXT09  |. 01/23/2025 |. 03/12/2037 |.....evvvnvvvvnn founnns 19,760,000 |..... 6.12/(4.13) |oeveeiiiiiiinns [ [ 87,378 |..... (2,543,140)] .oevvvnnnnn fennnn (1,872,757)].ccevvvieeeinnnn [ [T X T T1)) EORUURN AP . 338,047 [ .......... B023 ......eennnt
CSWAP: USD/EUR BIDCORP FOODSERVICE
03/13/2030 ............. EUROPE LIMITED ........ [0 IR Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 01/23/2025 |. 03/13/2030 |.......evvvvrens fovnnnns 1,040,000..... IR TPAR TR ) I FO RO N 4,827 |....... [QECTR-T)) U R [RRER:TK)) R R [QECCIR-Ce)) R RRIRI RN 1,278 weeeens B023 ......eennnt
CSWAP: USD/EUR BIDCORP FOODSERVICE
03/13/2032 ........cee.. EUROPE LIMITED ........ [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 01/23/2025 |. 05/13/2032 |......eevvvvvvnn founnnnnnns 520,000 |..... 6.07/(4.04) [oevivvieeniiiiins o [ 1,046 |......... (66,925)] .eevvvnnnnn fernnnns (56,028)[....ccevvvnenneens fovvnnnnns [(CICTRe/%:5) R RPN RN 6,817 ..eeennnns B023 ......eennnt
CSWAP: USD/EUR GATX RAIL GERMANY GHBH WELLS FARGO BANK, 6.01/(EURIBORGM
03/15/2031 eeieeeees | e [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 01/24/2024 |. 03/15/2031 |..cevvveuneeaaen fennnns 54,485,000 [+175.00 bpS)  [-eeeernnereermnnn forreeeemniieeees Jeeeennns 316,171 |..... (4,207 ,473)] .cevvvnnns feunnn (3,379,741 oo (6,917, 470)].ceeeeeeeeeeeeen [ Joeeeennn 650,953 | .......... B023 .....oeennnt
CSWAP: USD/EUR MIZUHO CAPITAL
03/27/2026 ............. EVIDES NV ...oeeeeeees [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 03/27/2026 |.....eevueeveeen feunnnn 12,796,500 ..... 3.54/(0.90) |-venueeeeemnnnes foeeemmneeeeeeenn [ 167,094 |....... (585,384)] ...ccvvnnns founnnnn (543,826)....eeeeeennes oo (1,577, 183)] e e [ s 55,030 | ....ceee B023 .....oeennnt
CSWAP: USD/EUR BIDCORP FOODSERVICE TORONTO DOMINION
03/30/2028 ............. EUROPE LTD ......ccc.... [0 IR Currency..... BANK eveeieieeee PT30B789TSUIDF371261 |. 03/16/2023 |. 03/30/2028 |........ceeveeen fevnnnn 21,176,000 |..... 5.45/(4.49) |.eeeenenieeeeennn feeeeeeeeeeeees e 59,689 |..... (2,300,989)] ...cvvnnnnn fennnn (2,859,867).....ccvvmunaaaee |oenen (2,766,988)[.ccevvneeeeeeenn formmeeeeeemniiees foeeennnnn 175,604 [ .......... B023 .....oeennnt
CSWAP: USD/EUR RHEINKALK HOLDING GMBH BANK OF AVERICA, NA
03/31/2034 ...coevevies | e [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 03/09/2022 |. 03/31/2034 |....oevveeveeen feunnnn 18,097,400 |..... 3.75/(2.38) |oeeneeeeemnmnnes foeeemmieeeeeennn e 114,816 |..... (1,153, 731)f v | (1,056,974)....ccevmnneaaee |oeee (2,268,930)]- e eeeeeveeees Jeeemrmeeeeeennnn o 267,758 | ..oounnnns B023 .....oeennnt
CSWAP: USD/EUR RHEINKALK HOLDING GMBH BANK OF AVERICA, NA
03/31/2087 eeeeeeeee | e [0 IR [T 11T R N BATYDEBBGKMZO031MB27  |. 03/09/2022 |. 03/31/2037 |..eevvveueeeaen fennnnn 11,586,750 |..... 8.92/(2.58) |-eeeeenneeeeeennn feeereeeeeeneees feeeeiiins 70,971 |....... (738,669)( ..cvvnneee fonnnen (681,692)[....ccevveneeaees |oeee (1,452,669)....ceeeeveeees foeemmmeeeeeennnn foreeeeens 198,662 [ .......... B023 .....oeennnt
MORGAN STANLEY
CSWAP: USD/EUR BRUSSELS AIRPORT CAPITAL SERVICES,
04/29/2044 ............. COMPANY NV ... [0 IR Currency..... NC i 17331LVCZKOKXST7XVS4  |. 02/22/2024 |. 04/29/2044 |.......evvvevees |ovnnnnns 5,402,000 ..... 6.01/(4.29) |oevvenviviiinnnns [ e 38,206 |....... (467, 247)[ cevvnneenns fonnns [ATIRI1e)) R [(CEAINL70) R IR RN 17,249 | .......... B023 .......ennnt
CSWAP: USD/EUR SENSIENT TECHNOLOGIE BANK OF AVERICA, NA
05/03/2027 ... CORPORATION ............. |D1 | CUrrency. e | e BATYDEBOGKMZO031MB27 . 03/17/2017 |. 05/03/2027 |..evevvevevene fonnee 5,378,000).....3.95/(1.71) |.. (491,247) oo foan (448,334)|.... (891,747)c e | oo 36,486 | e B023
MORGAN STANLEY
CSWAP: USD/EUR CAPITAL SERVICES,
05/07/2032 ..cevvunnnnns M FINANCE .............. [0 IR Currency..... INC o 17331LVCZKOKX5T7XV54  |. 04/18/2024 |. 05/07/2032 |....eevvueeeeen founnnn 13,858,000 |..... 6.64/(4.65) |oveneeeeeeeennaes foeeeemneeeeeeenn [ 104,783 |..... (1,402,043)] ..ccevvnnnns fennnn (1,180, 341)] e [ (1,798,542). oo eeeeeeeeee Jeeeeeeeeeecenenn o 181,449 | .......... B023 .....oeennnt
CSWAP: USD/EUR
05/07/2034 ............. M FINANCE .............. [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 04/18/2024 |. 05/07/2034 |......eeeeeeeeen feunnnn 20,254,000 |..... 6.68/(4.69) [-oeeeeeeeeeeeeen | [ 152,120 |..... (2,049,140)] ..covvnnnns fennnn (1,612,199)f....ccevvneeees | (2,628,639)]...ceeeeeneeees foeeeeneeeeeennnn o 301,396 | ..oveennns B023 .....oeennnt
CSWAP: USD/EUR WELLS FARGO BANK,
05/10/2032 ...cevveennnn MILLIKEN & CO ......... [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 04/22/2022 |. 05/10/2032 |...cevvvuueeeeen feunnnn 64,920,000 |..... 4.46/(2.70) |oveneeeeeemnnaes foeeemmneeeeeeenn [ 504,191 |..... (5,510,967)(..ccveeees |onnee (4,108,405)[.....ceevmeneeeee Joeeen (8,300,964)....eeeeenneeee Jeeememneeeeeennnn foeeeeeens 850,536 | ..evvnnnns B023 .....oeennnt
CSWAP: USD/EUR
05/14/2040 ............. XPFIBRE GROUPE ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/02/2025 |. 05/14/2040 |.....eeeeeeveeen feunnnn 18,294,250 |..... 6.27/(4.84) |oeeeeeeeeeeenes | [ 31,543 |..... (1,543,806)(........... |-.... (2,135,080)f....ccevvmmneaeee Joenee (1,543,806)].....ceeevvmneees Joeemmmneeeeeennnn foreeeeens 352,873 | ...oeeen B023 ...coeeennnt
CSWAP: USD/EUR WAREHOUSES DE PAUN NV
05/18/2032 eevveeeee | oo [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/13/2022 |. 05/18/2032 |....cevvuueveeen feunnnn 28,322,200 |..... 4.22/(2.60) [oeeueeeeemnnnnes foeeemmeeeeeeinnn oo 206,810 |..... (2,432,656)] ..ccvvnnnns fennnn (2,034,987)..ccceeenneeeee |oeeee (3,624,754)]. e oo s 371,649 | .......... B023 .....oeennnt
CSWAP: USD/EUR SG FINANCE & TREASURY
05/23/2034 ......coeveee |LTD covviiiiiiieeeeens [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 04/23/2024 |. 05/23/2034 |....eevveeveeen feunnns 42,796,000 |..... 6.17/(4.26) [oeeeeeeeeeeeeeee | oo 335,086 |..... (4,157,978 .ceevneeecs |onnee (3,195,045)]..ccvveeeeeennan fennnn (5,583,976)]«vvveeeeeennn foeeeeeeeieeeeen Jee 638,413 .......... B023 .....oeennnt
CSWAP: USD/EUR BIDCORP FOODSERVICE TORONTO DOMINION
06/01/2030 ............. EUROPE LTD ......ccc.... [0 IR Currency..... BANK oeeeiieieeee PT30B789TSUIDF371261 |. 03/16/2023 |.06/01/2030 |....evvvuneveenn feunnns 21,176,000 |..... 5.64/(4.75) |oeeeeeeeeemnens foeeeeeecees [ 46,702 |..... (2,300,989)] ...cvvnnnnn fennnn (3,187,348)....cceeeveeeeee |oeee (2,766,988)[.ccevvneeeeeeenn formmeeeeeemniiees foeeennnnn 234,932 [ .oevennnns B023 .....oeennnt
CSWAP: USD/ELR BRUSSELS AIRPORT ROYAL BANK OF
06/05/2034 ............. COMPANY NV .....cee [0 IR Currency..... CANADA ..eeeviinees ES7IP3USRHIGC71XBUT1  |. 05/22/2019 |. 06/05/2034 |.......ceveveenn fenreee 3,013,200..... BTT/(1.64) [ [ e 31,746 |....... (156,194)( .evvvneees o 55,366 |...ueeeeennnaes |oeeees (373,543)]. e [ s 45,040 | .......... B0O23 ....ceeennnt
CSWAP: USD/ELR WELLS FARGO BANK,
06/08/2032 ..evvvunnnees SHV NEDERLAND BV ..... Dl eienennns Currency..... NA s KB1H1DSPREMYMCUFXTO9 |. 05/25/2022 |. 06/08/2032 |.....evvueeeeee fovnnns 21,889,900..... 4.63/(3.12) |oeeuneeieriinines foorerenineeeeennn [ 137,206 |..... (2,174,014) ..o [t (2,127,914)].... oo | (2,836, 163)]--- e eeeevnmmenee Jerrrnnnneeeennnn fooneeees 288,441 .......... B023 .......ennns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)

CSWAP: USD/EUR BANK OF AMERICA, NA
06/08/2034 ............. SHV NEDERLAND BV ..... [0 IR CUPTeNnCY. ... |eeeeeereeeennnnennennns BATYDEB6GKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |.......euvvvvvnn feunnns 21,889,900 |..... A4.73/(3.27) |eeveeeeeeinnnnns foeveeiiiniiiiiins fens 129,493 |..... (2,174,014) .covveeeen | (2,169,168)]....ccvvnnveennnn founnn (2,836,163)[....ccevevnnnnnees foevernnniieiinnns [ 327,347 | oo B023 ......eennnt
CSWAP: USD/EUR ROYAL BANK OF
06/14/2029 ............. SONEPAR SA ....ovvnnenee [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 04/17/2019 |. 06/14/2029 |.......euvvvvven feunnns 10,175,400 |..... 3.90/(1.50) |eevvnnvrrvinnnnns foovevniniieiiins fens 119,467 |....... (389,245)] .eevvnnnns [ (25,350)]..ccvveneneiinnnn founns (1,245,145)]. v [ s 101,230 [ coveeennns B023 ......eennnt
CSWAP: USD/EUR BRUSSELS AIRPORT
06/17/2054 ............. COMPANY NV ... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/22/2024 |.06/17/2054 |........evvvven founnns 14,369,320 |..... 6.05/(4.29) |oevvenvrvvinnnnns foovenniniiiciins [ 104,933 |..... (1,242,878).eevnneecn | (1,003,468)]....ccvvnneeeennnn founnn [QIR:ZIUN1ZY0) RN IR IR 386,796 | .......... B023 ......eennnt
CSWAP: USD/EUR FERRERO INTERNATIONAL WELLS FARGO BANK,
06/20/2030 ...cvvnnnnnns SA i [0 IR Currency..... Al KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 06/20/2030 |.....evvvvvvvnnn foerrvnnns 218,360 |..... 5.09/(4.27) [eevenvrevinnnnnnns foevennneeeciinnn [ 622 [........ (16,410) .evvneeens oo (28,773)ceeeveviieeees Jovnannnn (1-7/0)) F AT R 2,435 ..ol B023 ......eennnt
CSWAP: USD/EUR FERRERO INTERNATIONAL WELLS FARGO BANK,
06/20/2033 ......ouennns SA i [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9 | 05/11/2023 |. 06/20/2033 |......evvvvvnnn foennne 7,315,060 ..... 5.22/(4.39) |.ovvvvennniiiiinn feeeneneiiiies e 20,872 |....... (549,731)] ceevvvinnnn fevnnnnn (942,567 )|.vvveeevvvnnnees foeeenne (926,941)]..eenveiiininnns foevrnnniniereinns [ 103,309 [ .evvennnns B023 ......eennnt
CSWAP: USD/EUR
07/01/72041 ............. PURATOS GROUP NV ..... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |.....cvvvevvvven founnns 10,967,400 |..... 3.55/(1.84) |oevveneieiiinnnns [ [ 97,586 |......... 402,755 | .oeeeniinnn feanenn 1,035,580 [.ovvvveiinennes |oeee (1,245,145)]. v [ s 219,442 | .......... B023 ......eennnt
CSWAP: USD/EUR
07/01/2042 ............. PURATOS GROUP NV ..... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........ovvvven founnns 11,576,700 |..... 3.30/(1.56) |cevvenervrrnnnnnns fooreeniniiiiiinn fens 103,975 |......... 425,130 | eeeeenins [ 899,641 |..vveniiiiiiin o (1,314,319 i [ 238,756 | ...eunnnn. B023 ......eennnt
CSWAP: USD/EUR METTLER-TOLEDO MIZUHO CAPITAL
07/09/2035 ......ouenn.. INTERNATIONAL INC. ... |D1 ..oeeennnnns Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 12/10/2024 . 07/09/2035 |....evvvvvvvvnnn foennns 8,526,870 ..... ST (/A< IR 1) N R RN T 59,467 |....... (981, 311)[ cevvnneeens o (735,093)........ 186,678 |..... [ VUK (1)) RN IR RPN 135,025 | ....ceeen B023 .......ennnt
CSWAP: USD/EUR WELLS FARGO BANK,
07/12/2032 ....covuen. HALMA PLC ......cevvnens [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2032 |.....evvvvvvvnn feunnns 30,192,000 |..... 4.03/(2.29) |.eevevnnniiniinnn foeneeeiiiiies e 241,733 |..... (2,382,322)] .eeevvnnn |oeee (2,091,773 foeeee [ReIR:cicT 1o16) R KPP AR 400,495 | .......... B023 ......eennnt
CSWAP: USD/EUR MIZUHO CAPITAL
07/23/2026 ............. EVIDES NV ...ocvvvvennn [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 07/23/2026 |.......eevvvvvrn feunnns 22,225,500 |..... 3.52/(0.90) |oevveniirviinnnnns fooreniiiiiiiins fes 286,361 |..... (1,016,719)] ceeeeeveeen fevennn (884,695))...uueeeiiininns o (2,739, 318)).eeeeeivninees foevennieeeeeiines [ 114,575 ..oeeeeet B023 ......eennnt
CSWAP: USD/EUR ROYAL BANK OF
08/17/2027 ............. SEGRO PLC ..eevvvnnnenee [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1  |. 05/24/2017 |.08/17/2027 |.....evvvnvvvenn feunnns 27,422,850 |..... RIVETAG P 0T U R RN 263,482 |..... (1,336,462)] ..cevvnnnnn fennnn (1,187,544)....ccevvnnnnes | (3,389,560)[....ccevvvnnennees foevrrninneiiinnnn [ 200,182
CSWAP: USD/EUR
08/17/2029 ............. SEGRO PLC ..eevvvnnnenee [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |.08/17/2029 |.......euvvvvven founnnn 38,895,675 |..... 3.88/(2.00) [oevevvvennnniiens fevnnieiiiiii [ 352,643 |..... (1,895,593)] ..cvvvnnnnn fennnn (1,258,663)[.....cccvvnnneenes fornen (4,807,642)]....ccevvvnnnnnnns foevennnineeiinnns [ 395,430 | .......... B023 .......ennnt
CSWAP: USD/EUR SPIRAX SARCO OVERSEAS CREDIT AGRICOLE CIB
09/05/2030 ............. LIMITED wovvveinne [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns 1VUV7VQFKUOQSJ21A208  |. 08/10/2023 |. 09/05/2030 |....evvnvvvvvnnn foenne 1,101,800 |..... 5.62/(4.38) [cvvnreviennnnns foovvnniinineiiinns [ 5,931 |ouuennns (72,049)] .eevvvnnn [ [CEICX)) R R [QEITRETE) R KRR RN 12,546 | ..ot B023 .......ennnt
CSWAP: USD/EUR
09/23/2031 ............. BREEDON HOLDINGS LTD T Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvvnvivnn founnnns 4,786,800 |..... 2.95/(1.33) |oeevienniiiiiiinn e v 39,754 |.......... 91,402 | .ooevnns [ 169,565 [.eveeeeviiinees |oevens (553,398)]...cvvnneeeiiinnn oo e 59,766 [ .......... B023 ......eennnt
CSWAP: USD/EUR ROYAL BANK OF
1/24/209 .............. TENNET HOLDING BV .... |D1 ............ Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1  |. 10/24/2018 |. 01/24/2029 |........evvvvven feunnnn 18,810,000 |..... 4.19/(1.61) [oovreiiiiiennies e [ 240,219 |....... (558,516)[ .evvnneenes o 134,690 [cnneievninnnees Joeee (2,282,765))..eeevvvneneees fovvnnneeeciinnns [ 77,767 | e B023 ......eennnt
CSWAP: USD/EUR WELLS FARGO BANK,
1/24/2031 ....oeeeen TENNET HOLDING BV .... |D1 ............ Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/24/2018 |. 01/24/2031 |......evvvvvveen feunnns 35,340,000 ..... 4.30/(1.83) |oevvnerevinnnnns foorerininiiiiiins feens 430,745 |..... (1,049,333)] .eevvvnnnnn fernnnns 943,811 |ovveeieiiiiin o (4,288,832))..neevevnnnnees fevennnnieeiinnns [ M7 A4 ...l B023 ......eennnt
CSWAP: USD/EUR MUFG SECURITIES
1/30/2030 ...ovennnnnnnn SSP FINANCING LTD .... |D1 ..........ee Currency..... EMEA PLC ............ U7M81AY481YLIOR75625 | 01/16/2025 |. 01/30/2030 |....evvvnrvvvrnn fonnnnns 3,337,100 ..... 6.01/(3.99) |oevvenviiviinnnns [ e 20,248 |....... (477,911 v o (446, 125)).evneeceininnes foeeees [CYZ/R° 1) R IR RN 35,744 ... B023 .......ennnt
CSWAP: USD/EUR
173172031 ooveens LINAMAR CORPORATION . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |....cevvvnnrinen founnns 18,720,000 |..... 2.78/(1.37) [oeveiviiniiiiiees e [ 132,971 |......... (61,591 .eeneeens o TR O R (2,213,590)]. ccvvenneeeiiinnnn [ e 221,335 | oo B023 ......eennnt
CSWAP: USD/EUR FUTBOL CLUB BARCELONA WELLS FARGO BANK,
10/01/2031 weveeeiiiiin [ oo [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 08/04/2021 |. 10/01/2031 |.....evvvnvvvnnn feunnns 12,136,177]..... 3.35/(1.89) |ouvveneieiiinnnns [ [ 91,607 | 99,978 | .eeeveiis [ 93,746 |ovvvneeeiiiiins o (1,418,581)]..ccevvneeccens [ e 151,794 [ ...t B023 ......eennnt
CSWAP: USD/EUR FUTBOL CLUB BARCELONA
10/01/2031 ... . |Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDBPU4T . 08/04/2021 |. 10/01/2031 |.rvvevvvrieies |ovneee 13,743,685......3.67/(2.07) |.. ...113,891 ... ....308,401 ... 1ee(1,608,481)] . [ e 171,900
CSWAP: USD/EUR SPIRAX-
10/11/2029 ............. LIMITED wovvveine [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/03/2022 |. 10/11/2029 |.......evvvvvvns [ounnnns 7,815,200(..... 5.58/(4.17) |ouvvevieiiinnnns [ e 21,102 |..... (1,575,596)] .eevvvnnnnn fennnn (1,753,106)]...cevvenneeeennnn founnn (1,106,795)].ccevveneeeennnn fereeiiiiiiiniens v 80,888 | .......... B023 ......eennnt
CSWAP: USD/EUR
10/23/2034 ... MERILUX SARL . . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/08/2024 |. 10/23/2034 |.......oeevvvven feunnns 49,954,450 (..... 5.90/(4.39) |.. ..214,372 ... (3,455,700)] -.vvnnnnnnn |onnn (3,714,799)f... ....(6,204,898)....
CSWAP: USD/EUR SIRONA DENTAL SERVICES ROYAL BANK OF
10/27/2029 ............. 611 N [0 IR Currency..... CANADA ....oevvnnnnnne ES7IP3USRHIGC71XBUT1 | 10/05/2016 |. 10/27/2029 |.....evvvvvvvnnn fonnnns 9,406,320 |..... 3.35/(1.50) |oevveneriiiinnnns foorerinnieis [ 82,882 [....... (454,015)] «eevvvvnnnn feunnnns (210 20)| R R (1,162, 135)). e fovveeieiiveinnnn [ 97,852 oo B023 ......eennnt
CSWAP: USD/EUR ROYAL BANK OF
10/27/2029 ... DENTSPLY SIRONA INC . |D1 . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 |. 10/05/2016 |. 10/27/2029 |.... PR 3,135,440 1..... 3.35/(1.50) |.. ....(93,440)|... L (387,378). i [ [ 32,618 B023
CSWAP: USD/EUR
10/29/2032 ......ceueen VTG FINANCE SA ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/01/2020 |. 10/29/2032 |....evvvnvvvvnnn fennnnns 9,094,6251..... 2.78/(1.45) [ e el 59,711 (2,708 e [ 26,846 |..eeneeiiiininns [ (1,072,208)]..vvvvvvvvvvninnns foeeeeeeeeeeeeeeens [ 123,172 o B023 .......ennnt
CSWAP: USD/EUR
10/29/2035 ............. VTG FINANCE SA ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 10/01/2020 |. 10/29/2035 |....eevvnvvvrnn fennnnns 5,574,125]..... RCT0ie VA (1) Y R AR R 38,114 |.......... (1,660) .eneeeeeens |oevennnnns FETVE ) R RN ({5740 [C10)) AR FORRRR RN 89,607 [ .......... B023 ......eennnt
CSWAP: USD/EUR GATX RAIL GERMANY GNBH|
11/04/2026 ...oeeovvveen [ oo [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/17/2019 |. 11/04/2026 |.........cccceen feunnns 31,147,200 |..... 3.20/(1.07) [oeveeviinnienees Jevnneeiciii [ 321,018 |..... (1,720,585)( .evenneecn [ (1,629,307)f..ccvvvvnnnnens foenee (TR TA L)) R TR RN 180,811 ....ceee B0O23 ......eennnt
CSWAP: USD/EUR ALS GROUP FINANCE PTY
11/08/2028 .........ooe [LTD toiviivinniiiiiinnnnns Dl e Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 10/25/2023 |. 11/08/2028 |........ccevvvve Jouunnnnnns 317,280]..... 6.51/(4.71) oo o [ 2,007 |......... (34,875)] ... (36,233)].ccvveneiiiininns forniinnns (41,505)]..evvvvennnnnnes Jovvnnneniiiiiinns forniiiinnn 2,909
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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
CSWAP: USD/EUR AMVEST RCF CUSTODIAN
11/08/2030 ............. BV [0 IR Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 10/26/2023 |. 11/08/2030 |.......eevvvvvve founnnnnnns 422,2401..... A0LCTAC T ) N R RO R 2,683 (47,563))..eeeevinineees fovvnnnnns (85,340)).ccvveneeiiinnins [ [ 4,889
CSWAP: USD/ER KINGSPAN SECLRITIES BANK OF AUERICA, NA
11/12/202%6 ............. LIMITED wovvveine [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 10/09/2015 . 11/12/2026 |...evveervvvvnnn fonnnns 8,058,500 ..... 4.07/(2.43) |oeveeereiiinnnns fooereiins e 63,187 (312,797 v foeeees (982,281)]..uvveeeeinninnes foevvrnnnneieiinns foeneeeeens 47,199 | oo B023 ......eennnt
CSWAP: USD/EUR VAL FINANCE COMPANY
11/15/2053 ............. SARL it [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/19/2023 |. 11/15/2053 |......evvvvvvven founnns 38,037,600 |..... 7.09/(5.22) |ovvvevrnvinnnnnns foovvvniiniiiciins fens 212,644 (4,667,320)[....cccevvnnnnnnns founne (4,980,579)).cvvvviiininnnns fevrnniienieiinns foes 1,013,494 .......... B023 ......eennnt
CSWAP: USD/EUR WELLS FARGO BANK,
11/30/2031 ............. VICAT SA .ovvvviiinnns [0 IR Currency..... Al KB1H1DSPRFMYMCUFXT09  |. 10/21/2021 |. 11/30/2031 |..eevvennvvvinnn foenns 6,987,000]..... 2.93/(1.27) |ouvveeereiiinnnns fooeeeiinn e 58,102 JLUSTQ) T R 90,209 [ovenniiiiiiien o [REXIUN0IETC)) RN IR RN 88,531 .oevennnns B023 ......eennnt
CSWAP: USD/EUR BANK OF AMERICA, NA
11/30/2036 ............. VICAT SA .oivvviiinns [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 10/21/2021 . 11/30/2036 |...evvvvvvvvrnnn fonnnns 9,316,000 ..... 3.26/(1.57) |ouvveerveinnnnns foovrriniiiis [ 78,887 |......... (74,796) .evnneeeen oo 351,162 |vveeeeeiiiii o (1,106,795)]...cevvveneeeennn ferneniiiiiiiines foeveinnnn 157,461 [ .......... B023 ......eennnt
CSWAP: USD/EUR WELLS FARGO BANK,
12/01/202%6 ............. CORBION NV .......eeeeee [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO09  |. 11/05/2021 |. 12/01/2026 |........ccevvven feunnns 18,440,000 |..... 3.32/(1.77) |evveeeivvinnnnns | [ 141,903 |....... (341,591)] ceevevinnnn fvenenn [T R (2,213,590)]. ccvvvneeeiiininn [ s 109,943 | .......... B023 ......eennnt
CSWAP: USD/EUR BRUSSELS AIRPORT
12/08/2040 ............. COMPANY NV ... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/13/2020 |. 12/08/2040 |........eovvvven feunnns 12,179,750 (..... 4.67/(2.94) |oeveeeviiiiinnnns | [ 109,036 |.......... 89,101 [.oeeeeeeiis o 682,098 [....ooevvninienees | (1,424,999)...cvvnniiiiiinnnn [ s 239,388 | .......... B023 ......eennnt
CSWAP: USD/EUR COMPAGNIE DES LEVURES WELLS FARGO BANK,
12/1/2030 ...oennneneees LESAFFRE SA ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO09  |. 07/22/2015 |. 12/01/2030 |......evvvvvveen feunnns 64,382,915]..... 3.87/(2.07) [oeveeviiiniiiies e [ 535,488 |..... (5,041,896)(.....cccee | (4,592,955)[......ccvnnnieenes |ounne (8,182,379)).eveevvvviiens fevennieeeeiiinnn [ 749,768 | .......... B023 ......eennnt
CSWAP: USD/EUR KINGSPAN SECURITIES GOLDMAN SACHS
12/172032 ..covveee LIMITED wovvveinne [0 IR Currency..... INTERNATIONAL ...... W22LROWP2IHZNBBBKS528 | 09/10/2020 |. 12/11/2082 |.eevvvvnnnivvinn fonnnns 5,950,000..... 2.94/(1.66) |oevvenirvinnnnns fooeriinins [ 39,260 |.......... 80,753 [.eveeeenes [ AT 1 T RN [(CENINZY0) R IR RN 81,228 .ooveennns B023 ......eennnt
CSWAP: USD/EUR KINGSPAN SECURITIES WELLS FARGO BANK,
12/11/2030 ............. LIMITED wovvveine [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO09  |. 09/10/2020 |. 12/11/2030 |...evvvunvvvnnn fonnnnns 5,950,000..... 2.83/(1.59) |oevvenvieiiinnnns [ e 38,014 |.......... 80,753 [.eveeeenes [ 45,206 |.enneeeiininens e [(CENINZY0) R IR RN 69,465 | .......... B023 ......eennnt
CSWAP: USD/EUR
12/13/2027 ............. AMETEK INC ....evvnnnnns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/28/2018 |. 12/13/2027 |......evvvvvven founnns 15,796,200 ..... 4.38/(1.71) [oeeeeiiiiiniies e [ 205,243 |....... (637,692)( wevvnnenns o (260,085)[.....ccvvvnnreeees Jounne (1,936,892)[...ceevevvnenees fvvvvnnneeeiinnns [ 123,746 | .......... B023 ......eennnt
CSWAP: USD/EUR
12/14/2034 ............. ROQUETTE FRERES SA ... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/14/2022 |. 12/14/2034 |.......eevvvven founnns 43,764,000 ..... 4.88/(3.59) [cevenvvviinnnnns foovennnniieiiiinn o 188,601 |..... (5,537,677 .eeeneeencn | (6,328,621)[....ccccvvnnnenens founne (5,810,675)]...ccvvvenieecnnn forneiiiiiiniinns foeeennnnd 673,134 .......... B023 ......eennnt
CSWAP: USD/EUR
12/17/2040 ............. SEGRO PLC ..eevvvnnnenee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/17/2020 |. 12/17/2040 |......evvevvvven founnns 12,276,500 ..... 3.08/(1.83) [oeeeveenenniiiinn forneeeeiiiees fovvininnns 73,763 |....... (342,382)] .eevvvnnnn [unnnnn (242,928)]...ccvnnneeiinnns fonnnn (1,487,256))...ceeevvnnnnnens fovvennnnneeiinnns [ 241,482 | .......... B023 .......ennnt
CSWAP: USD/EUR
12/21/2026 ............. INTERTEK FINANCE PLC |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 12/14/2023 |. 12/21/2026 |.......evvvvvven founnns 82,275,000 ..... 5.54/(3.94) |.eevvveiiiiiiiinn oo i 566,936 |..... (5,763,709) .evvnneeen | (6,346,300))......cccvvnnnnnns L. (10,376,205)]....ccvveeieiens fernieieiiiiins foeeeinnn 499,903 | .......... B023 ......eennnt
CSWAP: USD/EUR CREDIT AGRICOLE CIB
12/21/72027 ............. INTERTEK FINANCE PLC |D1 ............ CUPTeNnCY. ... |eeeeeereremrnnnennennns 1VUV7VQFKUOQSJ21A208  |. 12/14/2023 |. 12/21/2027 |..evvenrvvvvnnnn foeenne 27,425,000 ..... 5.46/(3.89) |cevvunvrvvinnnnnns foovevvnniiiiiins fens 185,459 |..... (1,921,236)] .oevvvnnnnn fonnnn (2,097,990)f....ccevvmnnnenens foenne (3,458,735)]..ccvvnneeecinnnnn fooriiiiiiiiiies Jevnann 215,801 [ .......... B023 ......eennnt
CSWAP: USD/EUR BANK OF AMERICA, NA
12/21/20365 ............. VESTEDA FINANCE BV .. |D1 ............ CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZO031MB27  |. 09/22/2020 |. 12/21/2035 |....eevvvnvvvnn founnns 11,872,550 ..... 2.70/(1.38) [oereveennnniiienn foneeeeviinees fovviiinnns 79,733 [oeennnnenn 16,671 | ceeeeeeee [ 143,658 [...oevvvniieeees | (1,397,329)].ccvvnneeeiiinnnn [ s 192,194 .......... B023 ......eennnt
CSWAP: USD/EUR SAFESTORE HOLDINGS PLC
12/3/2032 oovviiiiees [ [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/14/2024 |. 12/03/2032 |.......evovvvven founnns 21,104,000]..... 5.91/(4.03) |oevvenvirvinnnnns foovrvininiiiiiins fens 154,100 |..... (2,372,989)] ..cvvvnnnnn fennnn (2,038,345)]....0vvuneeeiinnnn fonnnn (2,766,988)]....ccvvuneerennn foreniiiiiniinns foevennnn 287,682 .......... B023 ......eennnt
CSWAP: USD/EUR SPIRAX-SARCO OVERSEAS MUFG SECURITIES
12/5/2031 ........... LIMITED wovvveinne [0 IR Currency EMEA PLC ............ U7M81AY481YLIOR75625 | 11/19/2024 |. 12/05/2031 |.....eevvennenne 47,646,000 |..... 5.72/(3.85) |ouvvenvivvrnnnnns foovvvviiiiiiiiinn [o00nn.. 385,205 | (5,177,225) cevvvennnns (4,501,408).......ccvvnnveree |o0rnn (6,225, 723)ccceeevneneieins Jevnnnneeiiinin oo 604,354 | Lolllll[BO23 ...l
CSWAP: USD/EUR BRUSSELS AIRPORT ROYAL BANK OF
2/20/2040 ........... COMPANY NV ... [0 IR Currency CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 05/22/2019 [. 02/20/2040 |......evvvvvvnnn fonnnne 7,030,800]..... AA3/(2.14) [eeeeeeeiiinieens | [ 68,722 ). (364,452)] ..cevvnnnnn fernnnnns 249,322 |..oovvvneeeiinnn [ (871,601) i [ [ 134,563 | Ll |BO2B L
CSWAP: USD/EUR WELLS FARGO BANK,
2/21/2028 ........... IMI GROUP LIMITED .... |D1 ..ceuunnnnns Currency NA KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 |. 02/21/2028 |................ 14,334,000 ..... FC T VA PRI O RO IO i< 1 (1: IO 247,807 [.evveeeees o 341,982 | [ (1,660,193)]. e [ e 116,595 | | BOZB L
CSWAP: USD/ER BRUSSELS AIRPORT BANK OF AUERICA, NA
2/28/2030 ... COMPANY NV .. cCurrency..... [ eeeeiiiiiiiis BATYDEB6GKMZ0031MB27  |. 02/09/2023 |. 02/28/2030 |.....evvvvvvnnn foennnne 5,378,000..... 5.44/(4.32) |.. [(KIUR-7/0)) AR ISR (¢ic) B Z75) RARRRRUUUR TR IRt i (11l (R,
CSWAP: USD/EUR
3/10/2028 ........... EVIDES NV ...ocvvvvennn [0 IR Currency UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/19/2020 |.03/10/2028 |................ 12,190,080 ..... 2.07/(0.79) [oevvvvvenniiinnes Jovnneeeeeiinines v 78,163 | 99,401 | eevvvnne e 1,350 [ooeeievniieeeens [eennn (1,424,999)] s [ Joeeeenn 100,075 el [BO23
CSWAP: USD/EUR CANADIAN IMPERIAL
3/20/2031 ........... DIPLOMA PLC ............ [0 IR Currency BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 02/28/2024 |.03/20/2031 |......evvvnvvenr founnnns 7,581,000]..... 5.81/(4.18) [oeeevviennieiiiis o oo 45,360 | (635,946)] ......cunnn (641,449).....iviinnnnns [oeeennn (968,446))...eecennennnees |ovvennieneiiiinns oo 90,682 | ooilllll [BO23 Ll
CSWAP: USD/EUR MIZUHO CAPITAL
3/20/2034 ........... DIPLOMA PLC ............ [0 IR Currency MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 02/28/2024 |. 03/20/2034 |.....evvvvvvnnn foenns 2,707,500 ..... 5.89/(4.27) |ovveevrvvennnnnns Joovevnninniiiinnns oo 15,890 | (227,124)] .o (222,484)]..covveeeeinnnnn feeeeens (345,874) e [ [ 39,990 | oelllll|BO2B L
MORGAN STANLEY
CSWAP: USD/EUR CAPITAL SERVICES,
3/20/2036 ........... DIPLOMA PLC ............ [0 IR Currency INC o 17331LVCZKQKX5T7XV54  |. 02/28/2024 |. 03/20/2036 |.....cevvvueeeee |ovnnnnnn 4,332,000|..... 6.00/(4.38) [-eeeeeeeenaeeeeen Jomeeeeeeeiees [oeeeennn. 25,188 oo (363,3%8)]....cc0nnnn (355,294)].ccevveeeeeemnnn feeeeeee (558,398).ceeeeeeeii oo [ 70,947 | el |BO2B
CSWAP: USD/EUR CREDIT AGRICOLE CIB
4/11/2039 ........... PUBLIC STORAGE ........ ) ETT [T 11T R N 1VUV7VQFKUOQSJ21A208 | 04/03/2024 |. 04/11/2039 |................ 62,031,000 ..... 5.83/(4.08) |-eevueeeeemnnnns foeeeeenieeeeenns [eennn. . 423,674 | (5,465,343)] ........... (4,232,073)]ccvveeeeeeennnn foeee e (7,955,091 oo [ 1,150,717 | Ll |BO2B
CSWAP: USD/ELR
4/30/2034 ........... HALMA PLC ......cceeenns Dl eienennns Currency UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 04/04/2024 |. 04/30/2034 |................ 36,149,400]..... 5.72/(8.94) |oevvvmminneeennn oo |oeeee....256,791 [ (2,881,004)........... (2,474,459).«evveeeeeeennnnn [ (4,600, 118)) e foeeeeeeiiieeieeees Jeeen. .. 537,350 | Loninil |BO23 Ll




STATEMENT AS OF JUNE 30, 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

¢l903

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)
CSWAP: USD/EUR CREDIT AGRICOLE CIB
5/14/2034 .............. XPFIBRE GROUPE ........ [0 IR CUPTeNnCY. ... |eeeeeereeeennnnennennns 1VUV7VQFKUOQSJ21A208 | 09/26/2024 |. 05/14/2034 |...evvnvvvvnnnn foenne 25,283,260 |..... 5.90/(4.53) |.eevvvenniiniinnn oo i 124,423 |..... (1,363,123)] .eevvvnnnns fennnn (1,729,822)f..cevvvviineees foeeee (3,140, 531)).eeeeeiiiiinees fevenniieeeeinnen [ 376,642 .......... B023 ......eennnt
CSWAP: USD/EUR MIZUHO CAPITAL
5/14/2037 .............. XPFIBRE GROUPE ........ [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 09/26/2024 |. 05/14/2037 |....eevvvnvvvnn feunnns 16,818,380 |..... 6.09/(4.70) [oeevvvvenniiiiinn foneeeiiiinees foeviinnnns 83,237 [....... (906, 747)( ..evvenenn | (1,215,783)fc. v foeee (2,089,076)]...cccvveneerennn foreniiiiininnes foevennnnn 289,836 | .......... B023 ......eennnt
CSWAP: USD/EUR CRODA INTERNAT | ONAL
6/06/2027 ... (N [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |........cevvvven founnns 14,544,400 |..... 3.65/(1.18) [ooveevieiiiiiies fevneeeiciiin [ 175,864 |....... (715,643)[ cevveneens fonnnns (514,729).ceeneieiiiiie o (1,798,542)]..oevvvvieees i [ 101,140 | .......... B023 ......eennnt
CSWAP: USD/EUR
6/15/2044 .............. VTG FINANCE SA ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/30/2024 |. 06/15/2044 |........eevvvven founnnn 15,975,725 |..... 6.54/(4.70) [eevvnriviinnnnns Joovriniieciiins o 17,777 ... (1,338,554)] .ccvvvnnnnn fennnn (1,107,222)f..ccevvvvneeeees foeee (2,040,854))....ccevvvnnnnnnns foevennneneeiinnns [ 347,982 | ..o B023 ......eennnt
CSWAP: USD/EUR
6/18/2034 .............. CHANEL LIMITED ........ [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 05/30/2024 |. 06/18/2034 |........evvvven feunnns 61,759,500 |..... 5.68/(4.00) [-ovevvvevnnnnnnns Jevniniiiiiiin [ 304,426 |..... (5,149,919) ..cvvvnnnns [ennnn (4,504,153)]...cvvenneneinnnnn founnn (7,885,916)]....ccvvnneeeennn fornnniiiiiiininns foeveinnns 924,981 .......... B023 ......eennnt
MORGAN STANLEY
CSWAP: USD/EUR CAPITAL SERVICES,
6/18/2036 .............. CHANEL LTD ....eevvennn [0 IR Currency..... INC o 17331LVCZKOKX5T7XV54  |. 05/30/2024 |.06/18/2036 |......evueeeeen fevnnnn 30,879,750 |..... 5.79/(4.10) |ovemeeeeeemnnees foeeeemeeeeeens [ 197,185 |..... (2,574,959)] ...ccevvvnn |oenee (2,166,907)].cevvveneeeeennn feunnn (3,942,958)].cceveeeeeeeeii foeeeeeeeieen Jeed 511,508 | .......... B023 .....oeennnt
MORGAN STANLEY
CSWAP: USD/EUR ALPHA TRAINS FINANCE CAPITAL SERVICES,
6/27/2045 .............. SA i [0 IR Currency..... INC .ovviiiiiiiiinnns 17331LVCZKOKX5T7XV54  |. 06/27/2024 |. 06/27/2045 |......eevvvnvens Jovnnnnns 5,362,000..... 6.20/(4.67) [oeeeveenenieiiins foneieiiiines v 969 [....... (507, 247)[ cevvnneeans o (680, 715)f......... 603,957 |....... [(CENINZT0) R IR RN 119,914 .......... B023 .......ennnt
CSWAP: USD/EUR ALPHA TRAINS FINANCE
6/27/2050 .............. SA i [0 IR Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/27/2024 . 06/27/2050 |.......evvvvveen feunnns 12,547,080 ..... 6.14/(4.63) [cvvnriviennnnns foevvnniiieciiins [ 2,235 |..... (1,186,959)( ..eeveeecs [ (1,539,919)|...... 1,307,324 |.... (1,618,688)].....cuvveereennns foovriiiiniiiiiiis s 313,729 | .......... B023 ......eennnt
CSWAP: USD/EUR
6/28/2029 .............. IMI GROUP LIMITED .... |D1 ..ceuunnnnns Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/15/2022 |.06/28/2029 |........ceevvven founnnn 42,701,500 ..... 4.81/(3.30) [cevvnnvrevinnnnnns foorerniniiiiiins fens 233,116 |..... (5,426,328)| ..cvvvnnnnn fennnn (5,694,623)].....0cuvviiinnnn founnn (5,672,326)[..cevevnnnnnees foevvnnineeiiinnns [ 426,869 | .......... B023 ......eennnt
CSWAP: USD/EUR
6/29/2030 .............. SAFRAN .. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2030 |......euvvvvvrnn fennns 9,542,950 ]|..... 3.28/(2.00) |ouvvenrerennnnnns fooreeiiiniiiinn [ 56,771 (....... (434,770 ... (2 7R01055)) R [RIRVETR:7{1)) R PP RPN 106,693
CSWAP: USD/EUR
6/29/2032 .............. SAFRAN .. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2032 |........eevvvven feunnnn 10,104,300 |..... 3.37/(2.05) |ovvveneiiviinnnns foovreniiniiicenn [ 61,764 (....... (460,345)] ..oevvvnnnn feunnnnn [GTVET:)) R R (1,245,145)]. v [ s 133,693 | .......... B023 .......ennnt
CSWAP: USD/EUR ROYAL BANK OF
8/15/2031 ... SH EURO FINANCE LP ... |D1 . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11 | 07/31/2024 |. 08/15/2031 o feeeeenn 1,084,000..... 5.42/(3.93) |.. ...(89,849)] ... ....(96,114))... . (138,349)|.... .(B023 ...
CSWAP: USD/EUR
8/15/2034 .............. SH EURO FINANCE LP ... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TB1CT2L1QCEMIKS0 |. 07/31/2024 |. 08/15/2034 |......eevvvvvrnn fennnnns 4,986,400 ..... 5.60/(4.11) [oervviiieiiiiiinn foneeeiiiiees v 30,469 |....... (413,307)( cevvnneens o (441,715 e o (636,407)[....vvvvvnnnnnnnnn feererrneneiiiiinns Joeeeeen 75,340 | ool B023 ......eennnt
CSWAP: USD/EUR WELLS FARGO BANK,
9/20/2035 ... oo [VITENS NV ... . | Currency..... NA. .. KB1H1DSPRFMYMCUFXTO09  |. 08/23/2023 |. 09/20/2035 |.... P 10,840,000 |..... 5.90/(4.46) |.. (898,495)| ..cevvunnns fennnn (1,049,924)..... ... (1,383,404).... .|B023 ...
CSWAP: USD/EUR WOODWARD  INTEf
9/23/2028 .............. BV [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 09/14/2016 |. 09/23/2028 |.........cceeven feunnns 11,247,000 |..... 3.20/(1.31) |eevveeeieiiinnnns fooreeniniiiins [ 103,938 |....... (491,495)] ..oovvvnnnn feunnnnn (358,248)...uveeeeiininns o (1,383,494).cccvvneivciinnns foorrviiiiiininnns Jenn 101,155 | B023 ......eennnt
CSWAP: USD/EUR COMPAGNIE DES LEVURES
9/27/2033 ... .... |LESAFFRE SA ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/16/2018 |. 09/27/2033 |.... P 19,649,600 ..... 4.17/(1.96) |.. ...229,304 |........ 868,000 [....cevvvnn |oenne 1,631,386 |... e (2,213,890 i [0 282,184 ) L B023 ...
CSWAP: USD/GBI HOWARD DE IWALDE! ROYAL BANK OF
01/09/2034 ............. ESTATES LIMITED ...... [0 IR Currency..... CANADA ....ovvvnnnnnns ES7IP3USRHIGC71XBUT1 | 11/16/2018 . 01/09/2034 |.......evvvvvinn fennnnns 3,533,750 |..... 4.56/(3.01) |oevvenvrvviinnnns foorreninins e 24,778 |....... (234, 710) ceveneeees o 230,950 |.evenniieiiinins foeeene (720 S0 R R RN 51,616 [ .......... B023 ......eennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS
01/10/2029 ............. {10 N [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/11/2018 |. 01/10/2029 |...eevvenvvvnnn fennnnns 7,274,850(..... 4.28/(2.84) |oevveneiiiiinnnns fooereiis e 50,921 |....... (262,071)f .evvnneeens o 135,196 [oevneeeiiininees foeeeee (648, 721)[...ceeeveeeeeees Jeennneeeiinii foeeeeinnnn 68,382 .eevunnnns B023 ......eennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS ROYAL BANK OF
01/10/2031 ............. {10 N [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 10/11/2018 [.01/10/2031 |..cevvvnnivinnn fennnnns 9,258,900 |..... 4.40/(2.97) |oevveereiiinnnns [ e 64,164 |....... (333,544) .eneeeeann |ovinnnnnn LX) I LY N RN [RE7: ST R K R 108,908 | .......... B023 ......eennnt
MORGAN STANLEY
CSWAP: USD/GBP QUEEN MARY UNIVERSITY CAPITAL SERVICES,
01/15/2049 ............. OF LONDON .....evneeeen [0 IR Currency..... INC o 17331LVCZKOKX5T7XV54  |. 10/31/2018 |.01/15/2049 |.....evveeeveeen fennnnn 14,036,000 |..... 4.75/(2.97) |ovemeeeeeeemneees foeeeemieeeceenn [ 116,291 |..... (1,087,841) ..o o 3,415,025 |.ceevveeeeeeenen [ (1,297 ,442)]. e oo s 340,656 | .......... B023 ...coeeennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE
01/16/2030 ............. LIMITED weveeiieeeeee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/23/2019 |.01/16/2030 |....cevvnueveeen fennnnn 31,448,700 |..... 3.72/(2.54) |eeeeeeeeeeeenen [ s 163,497 |..... (2,672,995)] .cevvvnnees foenes [RLIRE) T (2,936,937)]-cevveeeeeemn foeeeeeemieeeeeen s 335,437 | .ooeeee B023 .....oeennnt
CSWAP: USD/GBP ROYAL BANK OF
01/31/2029 ... .. | DERWENT LONDON PLC ... |D1 «eer |Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 10/31/2018 |.01/31/2029 |.... P AU 12,634,380 ..... 4.50/(2.87) |.. 93,083 |....... (932,077 ... (141,213)]... ....(1,167,698).... 119,723 .[B023 ...
CSIIAP: USD/GBP UMV GLOBAL FOODS BANK OF AVERICA, NA
01/31/2034 ............. COMPANY LTD ............ [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 11/10/2021 |. 01/31/2034 |....oeveeeeeeeen fennnnn 24,265,800 |..... 3.30/(2.64) |oeeneeeeeemnnes foeeeeeeeeeeees [ 80,624 |....... (400,486)( ......oeeen fonnnen 1,166,799 |oeeeeeeeeeeennn [ (2,128,087)[. e eeeeevneeees Jeeemmmnieeeeeennnn e 355,693 | .......... B023 .....oeennnt
CSWAP: USD/GBP ANGLIAN WATER SERVICES MIZUHO CAPITAL
02/06/2029 ............. FINANCING P ............ [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 10/11/2018 |. 02/06/2029 |....eveeveevnnn fonneee 8,731,800]|..... 4.31/(2.88) |oeveeeeeeennnes foeeeeeeeen [ 61,145 ....... (312,505)] .oevvvnnns fens 167,288 |oeeeeeeeeeeeees Jeennns (778,485)[...ceeeeeeeeeeen Joeemeeeeeeeenes foeeeeennns 82,9382 ..oeeeen B023 .....oeennnt
CSWAP: USD/GBP BUK INFRASTRUCTURE
02/19/2045 ............. ISSUER PLC ...ovvenneeee [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/14/2019 |. 02/19/2045 |........ceevveen feunnnn 13,869,000 |..... 3.79/(2.66) |-venueeeeemennes foeeeemneeeeeenn [ 56,272 |..... (1,890,016)] ..cevvvenns fernnnnes 992,153 |.eeeeeneeeeeeenn [ (1,356,417 eeeeeeeeeee Joeeeeeeeeeeennnn o 307,432 | .......... B0O23 ...coeeennns
CSWAP: USD/GBP TRITAX BIG BOX REIT WELLS FARGO BANK,
02/28/2028 ............. PLC weeeeeeee e [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 11/15/2018 |. 02/28/2028 |........cceveeen feunnnn 83,813,800 |..... 4.49/(2.86) |-vvuueeeeemnnans foeeemnnieeeeeennn [ 625,002 |..... (5,944,073)] .ccvvvnnnns fonnnn (2,050,085)[....cceevmuneaeee Joenen (7,725,679)]- e eeeeeeeeeeeee Joeemeeeeeeeennnn o 684,220 [ .......... B0O23 ...coeeennnt
CSWAP: USD/GBP TRITAX BIG BOX REIT

02/28/2030 ............. PLC v, D1 oo Currency..... UBS AG, LONDON .... BFMBT61CT2L1QCEMIKS0 [. 11/15/2018 |.02/28/2030 |................ |...... 44,466,100 ]..... 4.60/(2.98) |.oeeeeeiiieeeeee | e 326,475 |..... (3,153,585)] .uvvvveees | 381,262 ... | (4,098,738)]...0ceveeeeeiiees o fonnn 480,383 | .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
CSWAP: USD/GBP WALES & WEST UTILITIES CREDIT AGRICOLE C1B
03/18/2044 ............. {10 N [0 IR CUPTeNnCY. ... |eeeeeereeeennnnennennns 1VUV7VQFKUOQSJ21A208  |. 12/20/2023 |. 03/18/2044 |.....evvvvvvnnnn [onnne 32,561,900 ..... 5.94/(5.50) |.oevvveniniiiiinn [ [ 1,708 |..... (2,656,075)[.euveeeeens oo (198,364))....vneeeevennnns oo (3,081,207)).eeeeeeviiinees fovvennieeeevinnes [ 704,587 | .......... B023 ......eennnt
CSWAP: USD/GBP
03/19/2034 ............. CADENT FINANCE PLC ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/15/2019 |. 03/19/2034 |........cevvvven feunnns 43,635,600 |..... 4.32/(2.89) |.evvivniniiiiinnn oo i 270,890 |..... (2,956,273)] .eevvvunnnn feunnnn 2,539,304 |..oevniieeiiiinn [ (4,010,276)]...ccvvvnneerennn foneniiiiiniiines foeveinnns 644,393 | .......... B023 ......eennnt
CSWAP: USD/GBP
03/19/2039 ............. CADENT FINANCE PLC ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/15/2019 |. 03/19/2039 |........evvvven feunnns 39,785,400 |..... 4.49/(2.99) |.ovvivnniniiiinnn oo i 261,235 |..... (2,695,425)] ....ceevnnn |oennne 4,895,131 |ouveniiiiiinin o (3,656,428)[....cccvvnnnnnnns foevennnnniniinnnn [ 736,998 | .......... B023 ......eennnt
CSWAP: USD/GBP ANGLIAN WATER SERVICES
04/01/2028 ............. FINANCING .............. [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/29/2012 |. 04/01/2028 |.......eevvvvven feunnns 58,000,000..... NN (VAN ) N N (SRR R 126,075 |...... 7,317,527 [ceveneeeeen [ 7,410,841 [ [ (4,362,364)...c0unneeeeinnnnn fooreriiiiiiniiis s 481,449 | .......... B023 ......eennnt
CSWAP: USD/GBP SCOTLAND GAS NETHORKS BANK OF AUERICA, NA
04/13/2035 ............. (N [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27 | 10/04/2022 |. 04/13/2035 |...evvvvrvvvinnn foennnns 3,876,000]..... 5.78/(6.31) [covivvieinnniins | [ (33,486)f....... (783,187)] ceeeeeeeean |oeee (1,082,243)).cccvvnneeeiiinnnn foeens (IR IN17:5)) R IR RN 60,644 [ .......... B023 ......eennnt
CSWAP: USD/GBP WALES & WEST UTILITIES]
04/18/2044 ............. {10 N [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 01/18/2024 |. 04/18/2044 |........ceevvven fennnns 16,089,630 |..... 6.09/(5.84) [cevvnnviviinnnnns fooveniiiiieiiinnn o (18,561)|..... (1,313,805)( .evvveeens o [(SURVZS) R R (1,497,956)[...ceevvvvnnnees foevennnneeiiinnns [ 348,942 | .......... B023 ......eennnt
CSWAP: USD/GBP LONDONMETRIC PROPERTY WELLS FARGO BANK,
04/28/2028 ............. PLC e [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 03/17/2021 |. 04/28/2028 |........ccevvvvn fonnnne 9,730,000 ..... R (V74 N0} N R AR R 33,09 |......... 137,556 [.vvnneeeees o 341,500 |.eveneeiiiinins e [RE7:TSLES) | R R RN 81,844 .......... B023 ......eennnt
CSWAP: USD/GBP BANK OF AMERICA, NA
04/28/2031 ............. GROSVENOR LIMITED .... [D1 .....e..e. Currency..... ... BATYDEBGGKMZO031MB27 |. 02/11/2011 |. 04/28/2031 |...vevveveveeres ovee. 34,869,100 |-....5.70/(5.57) [oevevrvervrrrns [orereneerereninns oo 160,270 |...... 4,995,487 [ ..cveenn |onne 6,119,850 |ovvevvererereas [onne (2,571,295)
CSWAP: USD/GBP BROMFORD HOUSING GROUP WELLS FARGO BANK,
05/07/2039 ......ouen.. {10 N [0 IR Currency..... KB1H1DSPRFMYMCUFXTO09  |. 02/06/2019 [. 05/07/2039 |......evvvvvvnnn foennnne 9,074,800 ..... 4.50/(3.01) |oevvenvreviinnnns [ e 59,723 |....... (517,644)( .ooeenene [ 1,203,422 |cvveneeeiciinins o (825,645))..cvveeeeeeeieeens foeeeeieeeeieeeen [0l 168,925 | il B023 ......eennnt
CSWAP: USD/GBP
05/12/2035 ... SOUTH WEST WATER LTD |D1 . | Currency..... PT30B789TSUIDF371261 |. 04/05/2023 |. 05/12/2035 |.... P 25,326,280 |..... 5.34/(5.48) |.. (2,491,809)] ..cevvnnnnn fonnnn (2,645,283)|... e (2,304,371).... .|B023 ...
CSWAP: USD/GBP
05/23/2028 ............. Currency..... KB1H1DSPRFMYMCUFXTO9  |. 02/27/2023 |. 05/23/2028 |........covvvvrn founnns 50,484,000 |..... 6.32/(6.20) |oevvunniriiinnnnn fooreeiiiiieis feaeenns (168,589)f.... (7,070,667)] ..cevvunnes feunnn (7,181,798)]...cevveneeeennns fonnnn (4,953,870)....cccvvvvnnnnns fovvennnnnininnnnn [ 429,754 | Lol B023 .......ennnt
CSWAP: USD/GBP
06/05/2028 ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.02/16/2018 |.06/05/2028 |.... PR PO 4,910,850 ..... 4.10/(2.70) |.. .. 114,628 |... ....325,068 |... . (412,823)|.... .(B023 ...
CSWAP: USD/GBP ROYAL BANK OF
06/06/2027 ............. Currency..... CANADA ....ovvvnnnnnns ES7IP3USRHIGC71XBUT1  |. 05/16/2019 |. 06/06/2027 |.......eevvvvven feunnns 12,804,000 |..... 3.62/(2.46) |ouvvenevviinnnns [ [ 62,710 |....... (899,492) ..cevvvvnnn fevnnnnn (578,886)[......ccvunnreeees |ounne [P VAIREEC) R PR RN 89,037 [ .evvennnns B023 ......eennnt
CSWAP: USD/GBP CREDIT AGRICOLE CIB
06/15/2037 ... MOTO INVESTMENTS LTD (D1 ............ CUPFONCY vt | eeereereneereneeaenennns VUV7VOFKUOQSJ21A208 [, 02/24/2022 . 06/15/2037 |....evoveevvces | 16,529,200 [.....3.87/(3.27) |.vevevevevrerins [ o 42,215|....... (463,130) cvevvevens [ 865,142 |...voverererns foane (1,462,571)|-.cveveevererens forereeereeeenns e 285,902 | 1vovenen B023 ...cvoeee
CSWAP: USD/GBP LONDONMETRIC PROPERTY
06/16/2028 ............. PLC e [0 IR Currency..... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |.........cevvvee [ounnnns 9,730,000..... 2.72/(2.06) |oevveneviinnnnnns foovreinnininiiins fes 34,218 |......... 137,556 [.vvnneeeees o R 2 A I R RN [RE7Z: L) R R RN 83,763 .evvennnns B023 ......eennnt
CSWAP: USD/GBP
06/16/2061 ............. KINGS COLLEGE LONDON |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |.03/16/2021 |.06/16/2061 |........evvvees [ounnnns 4,167,000]..... 3.36/(2.07) |ouvvenvrevennnnnns fooveevniiniiieins fenns 21,721 [eenns 55,952 [.oeeeiiins | 1,198,629 [..ooevvnineieies Jevnnnns [RESKTRT22 ) R ERTRRI AR 124,986 | .......... B023 ......eennnt
CSIAP: USD/GBP PEEL PORTS PP FINANCE BANK OF AVERICA, NA
06/30/2032 ....cvvnennns LIMITED wovvveine [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 02/10/2022 |. 06/30/2032 |...evvvvrvvvvnnn foennnns 5,703,600 ..... 3.38/(2.83) |ouvveneieiiinnnnns foorreniiiniiiins [ 14,837 |........ (51,867)[.evnneeees oo 211,987 [ Jeeeenn (495,387 )]..vvveeeevnnnnnes foevvrnnnneineinns foeeeeeeens 75,481 .ooennnnns B023 ......eennnt
CSWAP: USD/GBP REALTY INCOME
06/30/2032 ....cvvnennns CORPORATION ....evvenns [0 IR Currency..... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |. 03/30/2022 |.06/30/2032 |.......ecevvvven feunnns 10,144,750 ..... 3.91/(3.18) |ovvveniviiiinnns [ [ 30,077 |....... (406,939)] ..cevvvnnnn fernnnnnne 183,892 [ouvvvvviiiiinees foeeees [CC[02< T2 10)) R AR I 134,205 ........en B023 ......eennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE WELLS FARGO BANK,
06/30/2034 ............. LIMITED wovvveine [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 02/10/2022 |. 06/30/2034 |......ccevvvvvnn feennnne 7,061,600]..... 3.45/(2.84) |.ovviiiiiiiiiinn oo i 20,732 e (64,216)( .eevneeens oo 381,243 |oveenieiiiiiees o [CRETRCT)) R TR R 105,956 | .......... B023 ......eennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS
06/30/2037 ..oevvunnnnnn {10 N [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |.06/30/2037 |.......evvvvven founnnn 17,293,750 ..... 2.91/(2.10) |oevveeiiiiininns [ e 71,609 |......... 164,385 [..eneeeenns | 1,822,282 |oevveiiiiiinn o (1,474,366)[.....cccvvmnnnnnns foevnnnnnnnniinnns [ 299,639 | .......... B023 ......eennnt
NOMURA GLOBAL
CSWAP: USD/GBP YORKSHIRE WATER FINANCIAL PRODUCTS
07/03/2034 ... .. | SERVICES LIMITED ..... . | Currency..... 0Z3V05H2G7GRS05BHJ91  |. 03/26/2024 |. 07/03/2034 |.... P AU 26,893,380 |..... 6.07/(5.68) |.. . (2,424)..... (2,295,058)] ..cvvvnnnns founnn (1,343,103)f... ....(2,512,320)....
CSWAP: USD/GBP PEEL PORTS PP FINANCE
07/11/2034 ............. LIMITED wevveiieeenee [0 IR Currency..... PT30B789TSUIDF371261 | 10/12/2023 . 07/11/2034 |.eevveeuieeennn fees 6,243,420|..... 6.62/(6.32) |-venueeeeemnnnans foeeeeeneeeeceenn [ (14,083)(....... (745,361)[ .cevennene fonnnes (630,897 ceeeeeeeeeenn Jeennnn (B01,541)[..ceeeeeeeeeeees Jeemeeeeeeeenes foeeeeennnn 93,836 | .....ce B023 .....oeennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE
07/11/2036 ............. LIMITED weveeiieeeeee [0 IR Currency..... KB1H1DSPRFMYMCUFXTO9  |. 10/12/2023 |.07/11/2036 |....evvvuneveeen feunnnn 15,547,340 |...... 6.72/(6.39) |-vemmeeeeemnnaes foeeemmnieeeeeinn [ (33,805)|..... (1,856,005)(.....ceeees |nnee (1,464,664)......ccevveeeeee |oeee (1,497,956). e eeeeneeees foeemeneeeeeennnn o 258,273 | ...oceeee B023 .....oeennnt
..... SOFR+348.50
CSWAP: USD/GBP bps/ (SONIA+325.
07/13/2027 ..cvvvennn BLUECO 22 LTD ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 10/16/2023 |. 07/13/2027 |......evvevvvven founnnn 36,190,875(00 bps)  |ieiiieiiiiiiiins [ [ (102,419)|...... (4,577,014) .eeeneeccn | (4,199,681)f......ccvvnuneeees |oenne (3,508,992)]....cuuniviiiinnnn fooriiiiiiiiiins feei 268,177 | weveeennns B023 ......eennnt
NOMURA GLOBAL
CSWAP: USD/GBP FINANCIAL PRODUCTS
07/27/2038 ............. HEATHROW AIRPORT LTD |D1 ............ Currency..... INC o 0Z3VO5H2G7GRS05BHJI1  |. 04/27/2023 |. 07/27/2038 |...cevvvueeaeen feunnnn 28,035,000 |..... 5.74/(5.94) |oeeeeeeaeeeeeennn [ e (97,734)|..... (2,797,857 ceeeneeecs |onnee (3,231,695)]cccvveeeeeennnn feunnn (2,653,859)]....eeeeeeeenin foeeeeeeeeeeeeen Je 507,003 [ ...oennnns B0O23 ....ceeennnt
CSWAP: USD/GBP ABP ACQUISITIONS UK
08/16/2040 ............. [ 1) R [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 01/19/2023 |.08/16/2040 |....eeveeeveeenn feunnnens 3,209,180 (..... 5.47/(5.40) |ovvnmeeeeemnnns foeeeeeeeeees [ (7,089)f....... (353,728)] ..cevvvnnns founnnnn (295,450)]..cevveeeeeeennn foeeeens (306,B68)[....cevvveeeeeeen Jornmmeeeeemnnnes foeeeeennnn 62,434 | .......... B0O23 ...coeeennnt
CSWAP: USD/GBP FORTH PORTS FINANCE WELLS FARGO BANK,

08/22/2083 ............. PLC v, D1 oo Currency..... NA e, KB1H1DSPRFMYMCUFXTO9 . 02/22/2023 |. 08/22/2083 |................ |...... 30,855,000]..... 5.79/(5.61) |ooeeeeeieieeeeee e o (72,053)|.....(4,088,905)| ........... |..... (3,759, 199)..ceeeiieeenn |, (3,007,707 oo oo o 440,446 ) .......... 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)
CSWAP: USD/GBP
08/28/2048 ............. UNIVERSITY OF DURHAM |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/28/2018 |.08/28/2048 |.........ceevver [eunnnns 2,615,600(..... L0 (VA1) I R RN RN 18,729 |....... (125,098)| ... FTEAT(CT) R [3R:1)) N [T R, 62,962
CSWAP: USD/GBP SOUTH EAST WATER
09/16/2042 ............. LIMITED wovvveine [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/26/2019 |. 09/16/2042 |........eevvvven feunnnn 33,583,500 |..... 4.67/(3.22) |oevveeereiinnnnnns fooveeiniiiiiiiins fes 225,681 |..... (1,360,405)( ..eveeeens |onee 5,770,441 |oueeeiiiiiininn o (3,007, 707)fcvvvvvvvvvnvnnnns foeeeeeeeeeeeeeeees [0 696,901 | oo B023 ......eennnt
CSWAP: USD/GBP PEEL PORT PP FINANCE
09/17/2028 ... .. |UNLIMITED ... . ... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/08/2018 |. 09/17/2028 |.... P 17,622,310 ..... 4.44/(2.92) |.. .. 118,808 |..... (1,151,474) ... (228,340)f... ... (1,615,905).... .(B023 ...
CSWAP: USD/GBP PEEL PORT PP
09/17/2028 ............. UNLIMITED ...ovvveeeen Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/08/2018 |.09/17/2028 |........eevvvver [eunnnns 8,875,470(..... 4.43/(2.92) |ooovinniieniiinnn oo i 59,727 |....... (579,940)] -evvvvnnnn feunnnns (115,672)[..ceevvneeeeens fevnnnnn [ERRIR:I0)) AN AP R (c N7 [ B023 ......eennnt
CSWAP: USD/GBP
09/20/2038 ... .. | SOUTH WEST WATER LTD |D1 ... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/05/2023 |. 09/20/2038 |.... P 12,351,240 |..... 5.42/(5.49) |.. (1,215,217 ceveneeeecn | (1,178,213)... ....(1,167,698).... .(B023 ...
CSWAP: USD/GBP BREEDON HOLDINGS GOLDMAN SACHS
09/23/2031 ............. LIMITED wovvveine [0 IR Currency..... INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 06/23/2021 . 09/23/2031 |..eevvvnnvviinn fonns 4,899,650 |..... 2.94/(2.38) |ovviiiiiiiiiinn oo e 16,586 |......... 103,428 [.eveneeeees oo 12,287 |eveeeeiiiiienes | [LAVR-VX) R TR R AR VE (. B023 .......ennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS
09/23/2036 ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |.... P 15,218,500 ..... 2.77/(2.02) |.. L 144,659 | .l 1,445,484 |... L (1,207,442).. 255,121 .oooeeeees B023 ...
CSWAP: USD/GBI MUFG SECURITIES
09/28/2032 ............. LIMITED wovvveine [0 IR Currency..... EMEA PLC ............ U7M81AY481YLIOR75625 |. 06/29/2017 |. 09/28/2032 |......eevvvvvvnn feunnns 51,180,600 |..... 4.00/(2.86) [-oveevvennnnennns Jevnnneiiiiiis [ 258,233 |..... (2,811,159) .evveeeens o 1,680,324 [.ooevvnnienees | [T 70070073 R RPN AR 689,138 [ .......... B023 ......eennnt
CSWAP: USD/GBP BIRMINGHAM AIRPORT
1/24/2049 .............. (FINANCE) PLC ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 | 10/24/2018 |. 01/24/2049 |.......covvvvvnn feorns 8,399,950 |..... 5.03/(3.21) |ouvvenvrrviinnnns foovrvvnniiieins [ 71,867 |....... (507,320)f cevenneens [ 2,176,463 |...ovevieiiiines | (LI T40)] P PRI R, 203,975 | ....ceeeen B023 ......eennnt
CSWAP: USD/GBP
1/8/2029 .............. DERWENT LONDON PLC ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2029 |........evvvven fevnnnn 25,450,640 |..... 4.92/(4.41) |oovveiiiiiiiiinn oo i 151,191 ...... 3,799,123 | .ooeeiin [ 4,494,228 |...oovveiiiiiinnn [ (1,863,599)]...ceevvvvienens fevenninieeiinnns [ 239,045 | .......... B023 .......ennnt
CSWAP: USD/GBP
1/8/2034 ............ DERWENT LONDON PLC ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2034 |........cceevven feunnns 66,364,960 |..... 5.27/(4.68) |oeevenvivvinnnnns |ooveiviniiiciins fes 432,908 |...... 9,906,573 | ..evvvnnnns fennn 14,430,843 [c.oveevviienees | (4,859, 511)).eveeiiiiinens feveninneeeiiinns [ 969,219 | .......... B023 ......eennnt
CSIAP: USD/GBP BAZALGETTE TUNNEL LTD BANK OF AVERICA, NA
10/11/2033 ovveeiiiiin [ oo [0 IR CUPTeNnCY..... |eeeeeereeemnnnnennennns BATYDEB6GKMZ0031MB27  |. 06/08/2023 |. 10/11/2033 |....evvvvnrrvnnn feunnns 20,056,000..... 5.51/(6.02) |oevvenvrevrnnnnnns foovevniniiiiiins fens (96,906)f..... (1,869,587)( ... |nnne (2,577,698).....cccvvvnneeens |ounne (1,887,189)]...cevvveneeeennn fornniiiiininnes foeeennnnn 288,689 [ .......... B023 .......ennnt
CSIAP: USD/GBP BAZALGETTE TUNNEL LTD WELLS FARGO BANK,
1071172035 ovveeiiiiin [ oo [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 06/08/2023 |. 10/11/2035 |......evvvvvvenn feunnns 20,056,000|..... 5.59/(6.05) |cevvnnvivvinnnnns foovevniiniiiiiinn fens (91,819)f..... (1,869,587)( ... |nnne (2,591,282)]..ccvveneeiiinnnn founnn (1,887,189)]...cevvveneeeinnn fornniiiiiiiiines foeeeinnnn 321,642 | .......... B023 .......ennnt
CSIAP: USD/GBP HOWARD DE WALDEN BANK OF AVERICA, NA
10/16/2029 ... ESTATES LIMITED ...... D1 | CUrrency. e | e BATYDEB6GKNZO031MB27 . 07/23/2014 |. 10/16/2029 |.... R 13,206,775.....3.81/(3.58) |.. .61,023 |...... 2,586,569 [...ovnne [ovnn 2,813,774 |... . (914,107)|..... 136,909 | uovenee B023 ...
CSWAP: USD/GBI HOWARD DE WALDEN
10/16/2034 ............. ESTATES LIMITED ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |........ccevvven feunnns 17,041,000 |..... 4.05/(3.79) |oevvevrreennnnns foovrevnniiiiiiins [ 84,339 |...... 3,337,508 | ..oevvnnnnn [ennnnn 3,951,525 |..evvviiieiiiins [ (1,179,493).eveevvvieees fovvenieeeeeennes [ 259,859 | .......... B023 ......eennnt
CSWAP: USD/GBP ESPUG FINANCE LIMITED
10/19/2033 . | e Dl e Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT . 10/04/2023 |. 10/19/2033 |.vvvvevvrvris |ovnennas 9,692,000 .....6.90/(6.67) [rvvevevererrris |orreerererereenes [ (31,973)|......(1,270,794)| cvevvrns |ov. (1,217,644))-.cveeeereen o (943,508)].c.veeveene foreeereerereeienes e 139,693 | .eveueee B023 ...cvvenee
CSWAP: USD/GBP ESPUG FINANCE LIMITED
10/19/2083 <. | e Dl e Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTOBPUAT . 10/04/2023 |. 10/19/2043 |..vvvvevvveis |ovnennne 5,451,750 |.....7.27/(8.91) [oeveveeevrireans foorereeieriinins oo (15,091)|....... (TATR:72)) RS (526,263)...cvcveeereneas [ (830, 772)f v foeeeeeeeien o 116,657 | v.vveen B023 ...cvvenee
CSWAP: USD/GBP PORTERBROOK RAIL ROYAL BANK OF
10/20/2028 ............. FINANCE LTD ............ [0 IR Currency..... CANADA ....oevvnnnnnne ES7IP3USRHIGC71XBUT1  |. 05/25/2016 |. 10/20/2028 |........ovvvven feunnns 30,905,700 |..... 3.72/(3.28) |oevveeievinnnnnns foovvvinnieiiiins fens 102,675 |...... 2,128,367 [.evunneenns [ VST PR (2,476,935)]...cvvnneeecinnnnn fooreiiiniiiiiiis Jeviinns 281,128 .oeeeenens B023 ......eennnt
CSWAP: USD/GBP BANK OF AMERICA, NA
10/26/2032 ... GROSVENOR LTD ... . |Currency..... . BATYDEBGGKMZO031MB27 |. 04/14/2022 |. 10/26/2032 |.... R 85,346,800 .....4.10/(3.23) |.. ...301,267 |.....(3,999,968)] ..coevenne [onnnn 1,953,510 |... 1eee (7,890, 208) s [ o 1,155,241 .[B023 ...
MOR

CSWAP: USD/GBP WALES AND WEST CAPITAL SERVICES,
10/26/2043 ............. UTILITIES LIMITED .... |D1 ... Currency..... INC o 17331LVCZKOKX5T7XV54  |. 07/25/2023 |. 10/26/2043 |.......eeeeeeeen founnnn 34,646,400 |..... 5.80/(5.98) |-veuueeeeemnnnnns foeeemmneeeeeeenn [ (84,685)|..... (2,353,029)] .....cevnnn |oenen (2,617,699)....ccevmnneeeee |oeee (3,184,631)[...ceeeeeeeeeees foeeeeeeeeeeennnn o T84 | el B023 .....oeennnt
CSWAP: USD/GBP YORKSHIRE WATER
10/30/2029 ............. SERVICES BRADFORD .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/30/2014 |. 10/30/2029 |......eveeeeeven feunnnn 76,816,440 |..... 4.00/(8.54) |oveumeeeeeemnnaes foeeemmneeeeeeenn [ 398,998 |.... 11,861,888 |........... |-.... 13,868,677 |vveeeeeeeennnes [oeee (5,590,797 oo eeeeeneeees Jeeememeeeeeeennn o 799,868 | .......... B023 ...coeeennnt
CSWAP: USD/GBP CLEVELAND CLINIC UK
11/01/2053 ............. FINANCING PLC ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/02/2018 |. 11/01/2053 |....cevveevveer [ounnnnn 4,041,160 ..... 4.63/(2.94) |oeeeeeeneeeeeennn feeeeeeeeeeeees e 30,792 |....... (206,923)] ...cvvvnnns feunnnn 1,182,582 |eeeeeeeeeee e (365,643)]- e eeeeennenes [oeeeemmnneeeeeenn [erens 107,602 | .......... B023 .....oeennnt
CSWAP: USD/GBP UK POWER NETWORKS
11/02/2041 ............. SERVICES HOLDING ..... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/06/2021 |. 11/02/2041 |..ceevveeeveeen fonnnnn 32,643,850 |..... B.67/(2.66) [-eeeeeeenneeeeen Jormeeeeeeeees foeeeeee 171,277 |......... 440,644 |....oovnnn fennnnn 5,134,483 |.coeereeeeeeennn [ (2,771,808)] e cevveeeeeeeenn fermeeeeeeeiieees Joeeennnn 660,048 | .......... B023 ...coeeennnt
CSWAP: USD/GBP
11/07/2028 ............. GROSVENOR LTD ......... [0 IR Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |.......eeeeeveee |ounnnns 3,603,600..... 4.25/(2.75) |+eeeeneneeeeeennn feeeeeeeeeeneeees feeeienns 23,644 |....... (233,378)] .evvvnens fernns (37,489))..eeeeeeeeeee |oeeeene (330,258)].. e eeeeeenniees [oeeemnnneeeeeenen feeeeeeeens 33,022 .ooeeeen B023 .....oeennnt
CSWAP: USD/GBP
11/07/2033 ............. GROSVENOR LTD ......... [0 IR Currency..... CITIBANK, N.A. .... ES570DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |.eeevveueeveennn feeees 5,920,200 |..... 4.47/(2.95) |oeeeeneneeeeeennn feeeeeeeeeeneees feeenins 39,131 |....... (383,406)( ..evvveees foreaenee 370,997 |eeeeeeeeeiees e (542,567 ). eeeeeennees [eeeemmnneeeeeennn feeeeeeeens 85,5% | .......... B023 .....oeennnt
CSWAP: USD/GBP SEVERN TRENT WATER LTD
11/07/2038 ..o [ oo [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |......eveeeeeen feunnnn 29,128,500 |..... 4.53/(2.97) |eeeeeeeeeeeeeenen foeeeeeeeees e 201,162 |..... (1,704,357) .eveeeennn |oenee 3,888,679 |..ceeeeeeeeeennn fennnn (2,653,859)]...ceeeeeeeennn feeeeeeeeeeeeeeen s 532,430 | ......oeen B0O23 ...coeeennns
CSWAP: USD/GBP HOWARD DE WALDEN ROYAL BANK OF
11/14/2034 ............. ESTATES LIMITED ...... Dl eienennns Currency..... CANADA ...eovvennnnnes ES7IP3USRHIGC71XBU11 |. 11/16/2018 |. 11/14/2034 |.......ceeeeeen |onnnns 15,420,000{..... 4.65/(3.11) |oeeueeierniinians formnnieeeeccinns foeees 107,173 ]..... (1,024,190) ..ovovvvnnn |oeees 1,168,314 | ooeeneeeeeeenen fennns (1,415,392)] cevveeeeeenin foeeeeeieiiieees | 236,143 ] .......... 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 Item Exposure | Entity (b)
CSWAP: USD/GBP MAGNA HOUSING LIMITED
11/16/2051 ............. Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 | 10/05/2021 |. 11/16/2051 |..cevvvenvivinnn fonnnnnd 6,124,500 ..... 3.307(2.51) |ouvveviiiiininns forvreiins [ 24,234 |......... (42,071) cennneenes o 943,704 |.eevneieiiiines o (GSXUA ) R R R 157,333 | ooeeeeeen B023 ......eennnt
CSWAP: USD/GBP BANK OF AMERICA, NA
11/16/2056 ... . | Currency..... . BATYDEB6GKMZO031MB27  |. 10/05/2021 |. 11/16/2056 |.......eeuvvvver [eunnnns 8,166,000]..... 3.32/(2.51) |.. 2. (56,005)] e | 1,410,930 |... . (707,69)).... .(B023 ...
CSWAP: USD/GBP
11/22/2035 ............. Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/05/2020 |. 11/22/2035 |.....evvnvvvvnnn fennnnns 5,913,000 ..... 3.28/(2.77) |ovvveeeeviennnns foovrevniiiccian [ 10,032 |....... (253,571)] cevvvvnnnns feins 107,557 [ooeeeeiieeieeees Jveenns (CXUNEF) R RN M. 1 <A I B023 ......eennnt
CSWAP: USD/GBP
11/26/2034 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 10/15/2019 |. 11/26/2034 |........cceevven founnns 37,852,650 ..... 3.16/(2.27) |.. ...134,832|..... (2,846, 721) .ceuvnenn | 171,428 ... e (3,503,004)f.. e e fo...580,693 | Ll B023 ...
CSIIAP: USD/GBP 586/ (SONI =217
11/28/2032 ............. Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 11/15/2022 |. 11/28/2082 |...evvvueveennn fees 4,642,950 .00 bps)  feeeeeeeiiee e o (40,907)....... (701,412)( v [ (761,810)-cevveeeeeeeeen foeeees (460,002)[-...eevveeeeeeeen Jormmmeeeeemennes foeeeeennnn 63,233 ..oeeenn B023 .....oeennnt
CSWAP: USD/GBP
11/3/2030 ..oveeenneeeen Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/03/2030 |.....evvuueveeen feunnnn 98,649,060 |..... 4.08/(3.54) |oveeeeeeeemnnaes foeeeemneeeeceenn [ 454,475 |..... 10,535,606 [........cc. |-.... 14,063,984 |....ccevvneeeees | (7,584, 140)..ceeeeeeeeeeee Joeememneeeeeeennn feeens 1,140,661 .......... B023 .....oeennnt
CSWAP: USD/GBP
11/30/2033 ... . | Currency..... UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |. 09/12/2023 |. 11/30/2033 |....cevvueveeen founnnn 26,819,100 |..... 5.74/(5.83) [.. ...(87,531)..... (2,643,408)] ...covvnnns fennnn (2,766,886)|... ....(2,535,910).... 389,216 .|B023 ...
CSWAP: USD/GBP SOUTH EAST WATER WELLS FARGO BANK,
12/02/2035 ............. LIMITED weveeiieeeeee [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |..eevveuveeeenn feunnnnns 9,675,400 (..... 2.79/(2.04) |oeeeeeeeeenens foeeeeeecees [ 37,159 |oeeneeen 82,956 | ..evvvnnnns fernns 859,645 | e (825,645))...eeeeeeeneee foeeemnneeeeeennnn foreeeeens 156,237 | .ovveennns B023 ...coeeennnt
CSWAP: USD/GBP ABP ACQUISITIONS UK BANK OF AWERICA, NA
12/05/2034 ............. LTD e [0 IR [T 11T R N BATYDEBBGKMZO031MB27  |. 05/23/2023 |. 12/05/2034 |....eveeeveeennn fenaenes 3,851,440 |..... 5.62/(5.97) |oveuueeeeeemmnaes foeeemmneeeeceenn [ (19,039)f....... (396,643)]....covvnns founnnnn (500, 750)- e eeevmeeeeeeen feeennnn (365,643)]- - eeeeeennaes [eeeemmnnaeeeeennn foeeeeeeens 59,162 | .......... B023 .....oeennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE CANADIAN IMPERIAL
12/12/2036 ............. LIMITED wevveeeeenee [0 IR Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 09/24/2024 |. 12/12/2036 |.....evvvueeeeee |ounnnnn 4,817,880 ]|..... 5.48/(5.66) |-vevueeeeemnnnns foeeeemmieeeeenn [ (8,793)f....... (15,377)[ v e (107,384)...eeeeeeeeeeeen Jeeeeenn (424,817 )]+ eeeeeeeneees feeeemnneeeeeenen feeeeeeeens 81,550  cevvennnns B023 ...coeeennnt
CSWAP: USD/GBP MITIE TREASURY
12/16/2030 ............. MANAGEMENT LTD ........ [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |..eevveueveeenn fenens 4,129,500 |..... 3.52/(2.84) |eeeeeeneeeeeennn feeeeeeeeeeeees feeeenis 14,321 |.......... 18,452 [ evveeenes o 196,203 [oeeeeeeeeneeees foeeeee (353,848 eeeeenniees [oeeemenneeeeeenen feeeeeeeens 48,212 ..o B023 .....oeennnt
CSWAP: USD/GBP MITIE TREASURY
12/16/2032 ............. MANAGEMENT LTD ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/29/2021 |. 12/16/2082 |.eeevvenneveennn feees 4,129,500 |..... 8.70/(2.97) |oeemeeeeeemenns foeeeeemeeeeeees [ 15,402 |.......... 18,452 [ evveneenns o 266,594 |- e (353,848 eeeeennees [oeeemnnneeeeeenen feeeeeeeens 56,427 | .......... B023 .....oeennnt
CSWAP: USD/GBP MITIE TREASURY
12/16/2034 ............. MANAGEMENT LTD ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/29/2021 |. 12/16/2034 |....oeeeeveeenn feens 4,129,500 |..... 3.80/(8.00) [-eeeeemmeneeeeenn formeeeeeemieees Joeeeeennns 16,872 |.......... 18,452 [ evveneenns o 347,955 |.oeeeeeeeeeeenn e (353,848 eeeeennees [eeeemnnneeeeeenen feeeeeeeens 63,534 | .......... B023 .....oeennnt
CSWAP: USD/GBP CREDIT AGRICOLE CIB
12/18/2033 ............. MARS INCORPORATED .... |D1 ............ [T 11T R N 1VUV7VQFKUOQSJ21A208  |. 12/10/2024 |. 12/18/2033 |.eeeeevveeennnn foeeeee 15,308,400 ..... 5.43/(5.42) |eeeeeeeeeeeennn feeeeeeeeeees s (26,267)|..... (1,135,790) .ovvveeees [oneee (1,009,267)|.......... 88,065 |..... (1,415,392)]. e oo s 222,814 ... B023 .....oeennnt
MORGAN STANLEY
CSWAP: USD/GBP CAPITAL SERVICES,
12/18/2038 ............. MARS INCORPORATED .... |D1 ............ Currency..... INC .ovviiiiiiiinens 17331LVCZKOKX5T7XV54  |. 12/10/2024 |. 12/18/2038 |.......evvvnvees Jounnnnns 8,929,900 |..... IR VAL T A I PO R R, (17,976)|....... (662,544) ..oevvvnnnn feunnnnn (575,893).......... 71,264 |....... [RE7: L) | R EPTI AR 163,911 [ .......... B023 ......eennnt
CSWAP: USD/GBP MITIE TREASURY
12/20/2031 ... MANAGEMENT LTD. ...... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 12/12/2024 |. 12/20/2031 ... 954,4501..... 5.76/(5.71) |.. L(1,179)).........(78,312)] ... ... (67,560)|... ...(88,462)|.... .|B023 ...
CSWAP: USD/GBP ENFINIUM HOLDINGS LTD
12/31/72047 oo [ oo [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  |. 11/24/2021 |. 12/31/2047 |...covvvvenrvnnn fonnnnn 83,908,600 |..... 4.16/(3.23) |oevvnerevinnnnnns fooreviiininiiiinn fes 349,312 |..... (2,286,365)] ..cvvvnnnnn founnnn 9,139,194 |..ovvviieiiiins [ (WAL EHVARD RPN TR N 1,990,855 [ .....ennn. B023 ......eennnt
CSWAP: USD/GBP
12/5/2083 ....covveenn 20 ) N [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/10/2013 |. 12/05/2033 |.......evvvvvven founnns 20,722,000 |..... WA VAT (1) 1N R RN RN 121,104 ...... 2,907,460 [...oeeeens [onnnns 4,197,687 |.ooevvnneieeinnn [ (1,533, 341)]. v [ s 300,975 [ .oevennnns B023 .......ennnt
MORGAN STANLEY
CSWAP: USD/GBP ABP ACQUISITIONS UK CAPITAL SERVICES,
2/15/2039 ...coeeeeeees |LTD s [0 IR Currency..... INC o 17331LVCZKQKX5T7XV54  |. 01/30/2024 |. 02/15/2039 |....eevvenueene Jovvnnnns 4,809,280 ..... B.71/(5.47) |oeeeeeeeeemeees foeeeees [ (3,085)f....... (398,047)( .evvenene fonns (212,271 o (448,207)|- e eeeeennees feeeemnnneeeeeenen feeeeeeeens 88,804 .......... B023 .....oeennnt
CSIIAP: USD/GBP ERAC UK FINANCE NATUEST MARKETS PLC
2/3/2027 ..o LIMITED weveeiieeeeee [0 IR [T 11T R N RR3QI I CWI1PCSBA4S074  |. 12/04/2014 |. 02/03/2027 |...eevveeeveaen feunnnn 86,185,000 |..... 4.00/(8.43) |oveeneeeeemmnees foeeemmeeeeeeenn [ 459,792 |..... 10,815,794 [...ooeeeen |nnee 11,607,307 |-vveeeeeeeenis [oeee (6,487, 211)]ceeeeeeeeeeeen [ foeeeenens 544,615 | .......... B023 .....oeennnt
CSWAP: USD/GBP THAMES WATER UTILITIES] ROYAL BANK OF
3/22/2030 .............. LIMITED weveeiieeeeee [0 IR Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 03/22/2030 |...cevvvuneeeenn feunnnn 34,116,000 |..... 3.98/(2.55) |+eeeernneeeeeennn feeeeeeeeeneeees Jeeeeeens 255,698 |...... 1,227,619 |.oeeeeenns | 3,505,585 |.eeevvneeeeennnn [ (2,830, 783)[. - eeeeeeveeees Jeeemeneeeeeennnn foreeeeens 370,939 | .......... B023 ...coeeennnt
CSIAP: USD/GBP SEVERN TRENT WATER LTD ROYAL BANK OF
3/3/2028 ...ceeeeeeeee | [0 IR Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1  |. 11/05/2015 |. 03/03/2028 |........ceeveeen [eunnnn 50,719,550 ..... 3.79/(3.37) |oveeeeeeeemnnees foeeeemnieeeceenn [ 211,853 |...... 5,155,439 [...cooevvnn |oenee 5,877,171 oo [ (3,921,814)]..eeeeeeeeees Joeeeeeeeeeeeeeen e 414,903 | .......... B023 .....oeennnt
CSIIAP: USD/GBP HIGH SPEED RAIL BANK OF AVERICA, NA
3/31/2039 .............. FINANCE PLC ............ [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |...cevveuneveaen feunnnn 22,366,959 |..... 8.10/(2.30) |-eemmneeeeemmmnns foeeeemmneeeeeenn [ 61,953 |..... (2,727,641 .ceeneeees |neee (1,327,885)[..cceeeeveeeeee Joeeee (2,159,953)].cevveeeeeeen foeeeeeemeeeeeees s 414,89 .......... B023 .....oeennnt
CSWAP: USD/GBP
3/31/2043 ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/16/2021 |. 03/31/2043 |......eeeeeveeen fennnnn 74,951,232..... 3.72/(2.90) |.. ...300,853 |..... (1,469,424)| ...covvvnns fennnnn 6,054,096 |... e (8,594,972)[. e | e 1,579,394
CSWAP: USD/GBP
3/6/2040 ......cuunn.... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/24/2024 |. 03/06/2040 |.......eceeeeeen feunnnn 16,327,260 ..... B.57/(5.72) |oveeeeeeeemnnees foeeeemeeeeeeenn [ (15,124)f....... (391,000)( +evveneres fonnnes (304,235)|...... 1,278,170 |..... (1,438,981)[...ceeeeeeeeeees Joeeemeeeeeeennnn o 312,925 | .......... B0O23 ....ceeennnt
CSWAP: USD/GBP BUUK INFRASTRUCTURE
4/17/2033 ...ooeennnnnns ISSUER PLC ...eevnnnnnes Dl eienennns Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 03/13/2013 |. 04/17/2083 |...cevvveieeeeen fovnnns 82,955,200 ]..... 4.94/(4.63) |.eevvennneeeennnn [ Joeeinnnns 278,338 |...... 6,763,784 [.....oooven [onet 10,065,522 [....coevvneneeees | (6,557,981)]-- e eeeeennnneee forrennnanneeeeenn foaens 1,158,610 ) .......... 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
CSWAP: USD/GBP THAMES WATER UTILITIES] ROYAL BANK OF
4/22/2028 .............. LIMITED wovvveine [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 04/22/2028 |........cevvven feunnns 34,116,000 |..... 3.83/(2.45) |.evveveneiiiiinnn feeneeiiiiis i 254,254 |...... 1,227,619 [.eeeeeenns | 2,587,359 |..covniiieiiiins [ (2,830,783)[..veeeevvnnnees foevennnnneeiinnns [ 286,132
CSWAP: USD/GBP WELLS FARGO BANK,
4/24/2039 .............. SOUTH WEST WATER LTD |D1 ............ Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 04/04/2024 |. 04/24/2039 |........covvvven founnns 21,160,570 |..... (7 (VA CIE) I R U R (6,546)|..... (1,724,262) ceevvnnen o (550,324)]...cvvnnnieeiiinnn fennns [QIRCLCICTCK) R R AR 393,391 .......... B023 ......eennnt
CSWAP: USD/GBP HOLMAN LEASING L IMITED|
5/15/2029 ...ooiiiiiies | [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 05/10/2024 |. 05/15/2029 |........eevvvven founnns 28,185,750 |..... 5.92/(5.51) |evviveniiiiiiinn oo v (9,9%1)..... (2,647,107 .eeuneeeeen | (2,375,965)]...cvvenneeeinnnnn founnn (2,654,234).cccvnniniiiininn [ e 277,480 | .......... B023 ......eennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS
6/26/2039 .............. {10 N [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/22/2019 |. 06/26/2039 |.......cevvvvvnn fennnns 9,495,000 |..... 4.02/(2.71) |eevveeeiniiinnnnns [ e 54,557 |....... (782,619)[.evvnneens oo 892,251 |ouveniiiiiiine o [RE1:Z3C7.0)) RN IR R 177,618 | ... B023 ......eennnt
CSWAP: USD/GBP HEATHROW A1RPORT ROYAL BANK OF
6/27/2036 .............. LIMITED wovvveinne [0 IR Currency..... CANADA ....ovvvvnnnnne ES7IP3USRHIGC71XBUT1 | 03/27/2018 |. 06/27/2036 |......evvvvvvvnn founnnnns 9,477,820 (..... 4.09/(2.61) |oevveereiiinnnns [ [ 73,513 |ouuennn 296,480 [..oeunenns [onnnns 1,701,509 |.cevveeneeieiiinn o [WEUNZLCI0)) R IR RN 157,172 et B023 ......eennnt
CSWAP: USD/GBP GREAT PORTLAND ESTATES ROYAL BANK OF
6/5/2030 ....ovvnunnnnnn PLC e [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1  |. 02/16/2018 |. 06/05/2030 |.....evunvvvvrnn fonnnnns 6,313,950 ..... 4.217(2.79) |ovvveeeieiiinnens fooeeeinn e 47,042 |......... 147,379 [ o 603,543 |uveniiiiiiinns | [GSXURA ) R TR RN 70,126 [ coevennnns B023 ......eennnt
CSWAP: USD/GBP ABP ACQUISITIONS UK
7772029 .............. LIMITED wovvveine [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |......evvvvvven founnns 46,519,800 |..... 4.56/(4.38) |cevveereeinnnnnns foorevniiniiiiiins feens 256,530 |...... 8,698,162 [....coeeee [onnnns 9,634,581 |..eeneiiiiiiin o (3,255,401)].ccvvenniiiiiinnnn [ e 468,057 | .......... B023 ......eennnt
CSWAP: USD/GBP CADOGAN ESTATES
7/18/2039 ............ LIMITED wovvveine [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |.07/18/2018 |.07/18/2039 |........eevvvver [ounnnns 5,871,150 ..... 4.33/(2.79) |oovveeeeiiiiiinnn oo i 43,893 |....... (295,421)] cevvvvnns fennns 861,874 [..cccovvnniiniins [ (530, 772)cveneeeeevnees foevvvinniieiiiins fons 110,065 | .......... B023 .......ennnt
CSWAP: USD/GBP PORTERBROOK RAIL WELLS FARGO BANK,
7/20/2031 ..ovveene FINANCE LTD ............ [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/25/2016 |. 07/20/2031 |......evvvvvenn feunnns 29,434,000 |..... 3.83/(3.33) |.eevvenniriiiinnn oo e 106,757 |...... 2,027,016 [..oeuneeens [onnnns 3,101,344 |ooeeeiiiiii [ (2,358,986)[......ccvvmmnnnens fevrnnnniiniinnnn [ 362,216 | .......... B023 ......eennnt
CSWAP: USD/GBP SOUTHERN WATER WELLS FARGO BANK,
9/1/2031 ..o SERVICES FINANCE LT . |D1 ............ Currency..... NA KB1H1DSPRFMYMCUFXTO09  |. 06/03/2016 |. 09/01/2031 |.....evvvvvvvnn feunnns 57,538,800 |..... 3.35/(2.78) |ouvveerevinnnnns foevveniiiiiiiins fes 226,255 |...... 3,272,971 | eeveeii [ 5,535,074 |..covveniiniinnns fonnnn [CRCT(Vc)) R TP AR 714,926 | .......... B023 ......eennnt
CSWAP: USD/GBP CADOGAN ESTATES
9/12/2030 .............. LIMITED wovvveine [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/25/2013 |. 09/12/2030 |.....cevvnvvven founnns 17,347,500 ..... A4.57/(4.07) |oeveeeiniiinnnnns [ e 83,99 1|...... 1,931,071 [.eeeeenis | 2,555,556 |..oevvuiiieiiiins [ (1,326,930))..ceeevvvinneees foevennieeeevinnns [ 197,896
CSIAP: USD/GBP CADOGAN ESTATES BANK OF AVERICA, NA
9/16/2034 ............. LIMITED ©ovvevveeee Dl e CUPFENCY vt | erereerereereneeaeneeeas BATYDEBOGKNMZO031MB27 |, 07/16/2014 |.09/16/2034 |..vcvvvevrne foeerene 7,285,350 |.....4.13/(3.87) [cevveverririerans forreereririeienes [oeeieiene 38,661 |...... 1,461,366 |.cvoovenrns | 1,735,582 |ovoveererererenns foenene (501,285)[..veveveeerens foreeereeeieeene o 110,603 | ..o B023 ...cvoeee
CSWAP: USD/GBP CADOGAN ESTATES BANK OF ANERICA, NA
9/16/2039 ........eeeens LIMITED wovvveinne [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2039 |.......evvvvvven feunnns 14,570,700 |..... 4.36/(4.09) |oevvenvrnvinnnnns foovrenniins [ 80,813 ...... 2,922,732 | ceeeeeennin | 3,709,554 |...ovvnnniiiiiinns [ (1,002,569)]...ceevvvvnnnnees foeverninneeiinnns [ 214,745 | ........en B023 ......eennnt
CSWAP: USD/GBP CADOGAN ESTATES BANK OF AUERICA, NA
9/16/2044 .............. LIMITED wovvveinne [0 IR CUPTeNnCY. ... |eeeeeereeeennnnennennns BATYDEB6GKMZ0031MB27 | 07/16/2014 (. 09/16/2044 |......evvvvvvvnn fennnnns 6,428,250 |..... 4.64/(4.38) |oevveneiininnnnns fooveiiiins [ 37,497 |...... 1,289,440 [..evennnn [ 1,748,422 [ | (73 11)) R RO AR 140,936 | .......... B023 ......eennnt
CSWAP: USD/GBP BUUK INFRASTRUCTURE WELLS FARGO BANK,
9/24/2030 .............. ISSUER PLC ....evvnnnnne [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 09/10/2015 |. 09/24/2030 |.......euvvvvven feunnns 12,660,800 |..... 4.39/(3.72) |oevveviniiiiiinn oo e 71,710 |...... 1,423,937 [ceveeneeens [ 1,959,689 [...ocevvveiieens feunnnns [CITARE:TY) R IR RN 144,887 | .......... B023 ......eennnt
CSWAP: USD/GBP SCOTLAND GAS NETIWORKS ROYAL BANK OF
9/27/2030 .............. (N [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |.....evvvnvvvenn founnns 10,792,020 ..... 4.20/(2.74) |oeveeeiniiinnnns [ e 74,676 |....... (444,843)] ..oovvnnnnn [ 423,676 |eeeeeeeiiiinns | [CITARE:TY) R IR RN 123,598 | .......... B023 ......eennnt
CSWAP: USD/GBP SOUTHERN GAS NETWORKS ROYAL BANK OF
9/27/2030 .............. PLC e [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |.....evvvnvvvnnn feunnns 10,923,630 ..... 4.20/(2.74) |oeveneiiiiinnnns foereeiis [ 75,587 |....... (450,268)( ..eevneens o 428,842 |oueeeiiiiiee o (CSTETRCTE)) R RTTRTI AR 125,105 [ ....eeeent B023 ......eennnt
CSWAP: USD/GBP THE GREAT ROLLING
9/30/2034 .............. STOCK COMPANY ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |.08/19/2016 |. 09/30/2034 |........cevvvvenn fennnn 108,267,400 |..... 3.43/(2.36) |oevvevnnniieiinnn oo i 544,464 |..... (5,334,549)] ..eevennn |oennn 2,325,525 [.oooiiiiiinnnees | (9,777,997 ). eeeevvvieees |oevennieeeeeeines fees 1,647,083
NOMURA GLOBAL
CSWAP: USD/JPY FINANCIAL PRODUCTS
03/08/2035 ............. EQUINIX JAPAN KK ..... [0 IR Currency..... INC o 0Z3V05H2G7GRS05BHJ91 | 01/19/2023 |. 03/08/2035 |......eveeveeen feunnnn 15,192,840 ..... 5.43/(2.13) |oeeeeeeeeeeeeennn feeeeeeeeeees e 264,187 |...... 1,692,885 [....ccevvnn |oennee 2,136,097 |oeeeeeeeeenie [oees (1,092,211 eeeeeeeeee Jeeeeeee e e 236,506 | .......... B023 .....oeennnt
CSWAP: USD/JPY SOUTHERN GAS NETWORKS MIZUHO CAPITAL
03/12/2038 ............. PLC eeeeeeee e [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 02/26/2025 |. 03/12/2038 |...eevvvueveenn founnnn 13,366,000 |..... 6.01/(2.65) [-eeeeeeeeeeeeeee | [ 132,084 |....... (480,101)].evvvvnnn Jevennnn (291, 472)] e |oeeeeee (480, 101)[ .o eeeeeeeeeeees Jemmeeeeeennees foeeeennns 238,227 | .ooeeeenn B023 .....oeennnt
CSWAP: USD/JPY
03/19/2034 ............. AFLAC INCORPORATED ... |D1 ............ Currency..... UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |. 03/07/2024 |. 03/19/2034 |......oeveevveee [ounnnnn 7,573,706 ..... 5.48/(1.60) [-oeeeeeemeeeeees | [ 144,556 |....... (L)) IR I 260,778 [.oeeeeeeeeeeeees Jeennnn (627,993)]- e eeeeemneees foeeeemmnneeeeeeen foens 11,846 | .......... B023 .....oeennnt
CSWAP: USD/JPY MUFG SECURITIES
05/29/2035 ............. AFLAC INCORPORATED ... |D1 ............ Currency..... EMEA PLC ...t U7M81AY481YLIOR75625 |. 05/16/2025 |. 05/29/2035 |....eevvueveenn founnnn 26,879,771]..... 5.72/(2.32) |eeeenenaeeeeennn feeeeeeeeeeneeees feeeeiinns 80,848 |....... (211,510) ceveneeees o 330,043 |.eeeeeeeeiieee feeeees (211,510)] e [eemmeeeeeeenees foeeeennnn 423,256 | .......... B023 .....oeennnt
CSWAP: USD/JPY MIZUHO CAPITAL
05/29/2040 ............. AFLAC INCORPORATED ... |D1 ............ Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 05/16/2025 |. 05/29/2040 |.....eeuevveeenn feuneeee 8,345,148 |..... 5.97/(2.65) |oeemueeeeeemennns foeeeemmeeeeeenn [ 24,484 |........ (65,666)(....eeeees oeeeennnn 163,290 [oeneeeeeeieeeeee Jeeeennns (B5,666)]-..vvvveeeeeeeenn fornereeemnniiaees Jeeennnn 161,189 | ... B023 .....oeennnt
CSWAP: USD/JPY DYSON FINANCE LIMITED
07/11/2083 eeeeeeeeee | e [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/30/2023 |.07/11/2083 |...eevvveneveeen feunnnn 43,526,323 ..... 5.67/(1.37) [eeeeeeeeeeeeeee | oo 938,152 |......... (88,8%)..eveeennn |oenee 3,766,401 |.oeeeeneeeeeennn fennen (3,528,681)....ceeeemeeees feeernnieeeeeennnn o 616,924 | .......... B023 .....oeennnt
CSWAP: USD/JPY THERMO FISHER
09/06/2035 ............. SCIENTIFIC INC ........ [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 08/24/2023 |.09/06/2035 |.....eeeeeveeenn fooeeree 7,541,996 |..... 5.65/(1.50) |oveumeeeeemnnaes foeeemmmeeeeceenn [ 154,593 |......... (73,360) ceeeneeees foeeeeenee 650,348 |....oeeeeiinees e (616, 119)[...eeeeeeeeeeees Jemmeeeeeennees foeeeennns 120,387 | ceveeennns B023 .....oeennnt
CSWAP: USD/JPY THERMO FISHER
09/06/2043 ............. SCIENTIFIC INC ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/24/2023 |. 09/06/2043 |........ceeveeen feunnnn 26,739,804 |..... 5.95/(2.02) |-eeeernnaeeeeennn fooeeeeeenieeees Jeeenens 516,490 |....... (260,095)( ..vvvneee forneee 3,909,281 |oeeeeeeeeeniie [oees (2,184,422)]. . oo s 570,337 | cevvennnns B0O23 ....ceeennnt
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN
11/07/2038 ............. [ 1) R [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 10/19/2023 |. 11/07/2038 |.....evveeeveeen feunnnn 90,302,343 |..... 6.31/(1.84) [ceeeeeeeeeeeeeee | o 1,956,686 |..... (3,366,527)] ..ccvvnnnnn feunnn 10,641,729 |.ceeveeeeeeeeens [ (7,578,261)]cceeeeeeeeeeeen [ oo 1,650,606 | .......... B0O23 ...coeeennnt
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN
11/07/2043 ............. LTD toieeiiiiiiieeennnnns Dl eienennns Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 10/19/2023 |. 11/07/2043 |....cevvieeeeen founnns 22,271,908]..... 6.44/(2.12) |ovemeeieenniines foorermnneeeceinn [ 463,577 |....... (830,311 .eveeneeee fonees 3,685,051 |....oeiiiiiiie [oees (1,869,080 .+ evvvnmneereernn fonanreernennaes fereennns 477,252 oo B023 ............




STATEMENT AS OF JUNE 30, 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

21903

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
CSWAP: USD/JPY ABP ACQUISITIONS UK MIZUHO CAPITAL
2/18/2036 ......enn..ene LIMITED wovvveine [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 02/04/2025 |. 02/18/2036 |.......eevvvvven feunnns 57,833,699|..... 5.99/(2.25) |.evvvvinniiiiinnn feeneeeiiiies e 764,008 |..... (4,318,677 .ceuneeecn | (1,806, 158)]...cevvenneeeennnn founnn (4,318,677)]..cccvvnnneeeennn foeniiiiiiiines foeveinnns 943,409
CSWAP: USD/JPY DH JAPAN FINANCE SA WELLS FARGO BANK,
5/11/2032 ... (DANAHER CORP) ........ [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO09  |. 05/02/2017 |. 05/11/2032 |.....evvvnvvvnn feunnns 65,073,9891..... 3.69/(0.65) |ouvvvnrrviinnnnns fooreiniineieeiis [ 1,032,344 |..... 14,535,713 | cevvvnnns fennn 14,975,225 |.covvveeeciiinnn [ (4,088, 787)]...ccvvnnnneeeennn foreniiniinnninns foeveennnn 852,723 | .......... B023 ......eennnt
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN
8/22/2029 ... LTD . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/01/2019 |. 08/22/2029 |.... P 26,510,253 ].....2.97/(0.28) |.. ...364,536 |...... 6,641,097 [....ceeeeen fonnnns 6,358,294 |... ....(1,607,510)f.... 269,961
......... 6.33/(3M
CSWAP: USD/NZD ORION NEW ZEALAND INZDBBRFRA+186.0
11/21/2033 ............. LIMITED weveeiieeeeee [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/25/2023 |. 11/21/2033 |...ccvvveneeeee founnnnn 1,281,720 [0 bps)  feeeeeeeeeeeenees feeeeeneeeeeennen feeeeeeeens 3,629 |......... (53,790)] +evvvennee foaeeeaenne 17,088 |oeeeeeeeeeeeenn o (102,960)[- .. ceevveeeeeeeen Jormmmeeeeemennes foeeeeennns 18,574 | .......... B023 .....oeennnt
......... 6.43/(3M
CSWAP: USD/NZD ORION NEW ZEALAND NZDBBRFRA+198.0
1172172035 ............. LIMITED wovvveine [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/25/2023 |. 11/21/2035 |.....cvvvvvvvinn founnnnnnns 8156400 bps)  |eeiiiiiiiiiiiins [ [ 2,238 |oeuuennns [ReZ 3 1)) U 13,900 [oneiiiiiiieees Jovvnnnnns [(CISTR-(0) R KPP RN 13,162 weveeennns B023 .......ennnt
CSWAP: USD/SEK NORDI QUS CREDIT AGRICOLE C1B
10/3/2035 ......oeee. INFRASTRUCTURE AB ... |D1 ...eennnnnn. CUPTeNnCY. ... |eeeeeereremrnnnennennns 1VUV7VQFKUOQSJ21A208  |. 02/06/2025 |. 10/03/2035 |..evvvnrvvvennnn forrnne 25,355,497 |..... 6.12/(4.36) |cevvenerriinnnnnns fooreeniiniiiiiins fens 105,002 |..... (3,689, 111)[..ceeeeeecn | (3,605, 742)[...ccevvvnnnennns foenee (3,689, 111)]..eeeenieeceen [ o 406,198 | .......... B023 ......eennnt
CSWAP: USD/SEK NORDI QUS CREDIT AGRICOLE C1B
10/3/2039 ...ovevnnnnnns INFRASTRUCTURE AB ... D1 ....oeennnns CUrrency..... |eeeeeeeeeeenunnnennnnns 1VUV7VQFKU0QSJ21A208  |. 02/06/2025 |. 10/03/2039 |.....vvvvvvnnnn forenns 41,316,692]..... 6.32/(4.57) |oueveeeiniinninns fovvvviniininiiinn foes 165,625 |..... (6,011,34) .o [onns (6,058,368)]...ccvvnniiieinns founns (6,011,3M)].eviiviinnnnes fovvennniiniiiiinns oo 780,341 .......... B023 ............
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 32,936,058 | (107,605,484) XXX 83,774,483 6,108,593 | (547,441,086) 80,963,556 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 32,973,576 | (107,605,484) XXX 84,444,353 6,108,593 | (547,441,086) 81,077,845 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
FSWP: 01S 3.590890 Fixed Income Security Chicago Mercantile
2/9/2033 SOF .......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/07/2024 |. 02/09/2033 |.... P 50,000,000..... SOFR/(3.59) |.. P FEPT 147,068 |........... eeeen.. 147,068 |....... (826,440)[....cevvvvnnnens Jvvnnnneeeiinins [ fes 690,071 ......... BO311 ..
FSIP: 0IS 3.609740 Chicago Mercantile
2/12/2033 SOF ......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/12/2024 |. 02/12/2033 |...evvvvnnrvvnnn founns 100,000,000 |..... IV VAC T DN FOR RPN R RN (558,490)] ...evvvunnn [eunnnnn (558,490)|...... (3,152,422)]....ccvvnneviiiinn feoeeeeeiiiiinees feviiiienneeiennn o 1,380,887 | .......... BO311 ..........
FSWP: OIS 3.668000 Chicago Mercantile
2/12/2036 SOF ......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/12/2024 |. 02/12/2036 |....evvvnnvevnnn founns 100,000,000 |..... U VAC IO T FOR RO R IR 268,516 [..evvnenns o 268,516 |..... (3,003,866)[.....ccvvnnnerrrnn fornnrerrinniinnns foovernniiieeiinns foens 1,629,984 ( .......... BO311 ..........
FSWP: 0IS 3.707000 Chicago Mercantile
2/26/2034 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/26/2024 |. 02/26/2034 |.... A 125,000,000 |..... IV VAC TR DN FO RTINS R RPN (1,032,338)] ..vvnnnnnnn [oennn (1,032,338)|..... (3,943,022)[...cvvvvvvrnnnnnns |oeeeeeeeeeieeeeees Lo [ 1,839,853
FSIP: 0IS 3.714000 Chicago Mercantile
2/26/2034 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/26/2034 |.....evvevvvvenn fennns 125,000,000 |..... IV VA T DN FOR RRUUUR R RPN (1,091,801)].ceeeeenan |oveee (1,091,801)..... (3,945, 744)]...covvvniiiiiinn [ fovviiiineeiinnn o 1,839,853 [ ..oeeennnn BO311 ..........
FSWP: OIS 3.818000 Chicago Mercantile
2/21/2034 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/16/2024 |. 02/21/2034 |...oevvenrrvvnnn founns 100,000,000 |..... SOFR/(3.82) |.evvvvvnnivvinnnn oo i o 48,843 | ..o [ 48,843 |..... (1,034,444)..cevniiiiiinns [ e oo 1,470,719 | .......... BO311 ..........
FSWP: OIS 3.821000 Chicago Mercantile
2/21/2034 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/16/2024 |. 02/21/2034 |...eevveerrvvnnn feunns 100,000,000 |..... SOFR/(3.82) |.evvvvvnnivvinnnn oo i o KA ) I 36,795 |..... [QI0SST0:E(0)) R FUUUU RN R 1,470,719 | .......... BO311 ..........
FSWP: OIS 3.884700 Chicago Mercantile
2/21/2039 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/16/2024 |. 02/21/2039 |....eevvvnrvvnnn feunnns 50,000,000..... 3.88/(SOFR) [vvveneevvrmnnnnns Joovevmnnieiinins oo v (692,898)( ..vvvnnnns fonnnns (692,898)|......... Y 1 VN R FRR R R RN 923,810 [ .......... BO311 ..........
FSWP: OIS 4.259630 Chicago Mercantile
10/17/2030 SOF ........ Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 10/17/2023 . 10/17/2030 |..eevvvnnnrennnn founns 100,000,000 |..... SOFR/(4.26) |-ovvvvvvnvevvinnn feoereeeiiiineees v [ (3,975, 719)] cevvvvnnnnn fennnn (3,975,719)|..... (2,983,190)]..cvveeeeeiinnnnn foovrernninineiens o foeeens 1,161,236 | ...oeeeees BO311 ..........
FSWP: USD 3.705300 Chicago Mercantile
2/24/2032 SOF ......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/24/2032 |.....evvvnvvvnn feunnns 50,000,000..... SOFR/(3.71) |ovvvenerevinnnnns foovvvniniiiiiins fens 114,636 |....... (547,990)] -eevvvnnnn funnnns (547,990)|...... (1,619, 141)[.ooeeeeees [ [ s 645,055 | .......... BO311 ..........
FSWP: USD 3.706500 Chicago Mercantile
2/24/2032 SOF ......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/24/2032 |.....evvvnvvvnn founnns 50,000,000..... SOFR/(3.71) |ovvveneeevvnnnnns foovevvnniiiiiins fens 114,425 |....... (551,542) coevvvnnnn fevnnnnn (551,542)..... (1,619,079)[...ccevvvnnninns Jeeneiieiiiiis [ e 645,055 | .......... BO311 ..........
FSWP: USD 3.706530 Chicago Mercantile
2/24/2032 SOF ......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/24/2032 |.....evvvnvvvnn founnns 50,000,000..... SOFR/(3.71) |ovveeerevvnnnnns foovevnnniiiiiins fens 114,419 |....... (551,630)( cevvnnnenns fornnnns (551,630)|..... (SR ZZ:)) FOR AU IR N 645,055 | .......... BO311 ..........
FSWP: USD 3.783200 Chicago Mercantile
2/23/2039 SOF ......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/23/2039 |.....evvvnvvnnn founnns 50,000,000..... 3.78/(SOFR) vvveneevrnnnnnns foovrvvniiiiiiins o oo (1,063,698)(....ccceees |- (1,063,698)|......... 226,159 |.eevveeeieiiinnnn [ e e 923,995 [ .......... BO311 ..........
FSWP: USD 3.785000 Chicago Mercantile
2/23/2039 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/23/2024 |. 02/23/2039 |.... P 50,000,000..... 3.79/(SOFR) |.. P O (1,057,150) .evnnneenn [nene (1,057,150)|.........226,502 |. 923,995
FSIP: USD 3.975200 Chicago Mercantile
2/22/2039 SOF ......... Currency..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 . 02/22/2039 |...eevvvnnrvvnnn founns 100,000,000 |..... 3.98/(SOFR) [-evvvvvenirrvrnnn feoererrevininnees fovvenieieeiinnns [ (1,308,949)] ..covvnnnns fennnn (1,308,949)....... (538,799)..cvvvneeviinnnns foovereviiiiiiens e o 1,847,805 .......... BO311 ..........
SP: 01S 1.423000 Chicago Mercantile
11/14/2053 SOF ........ Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 11/10/2023 |. 11/14/2053 |.....evvvnvvenn feunnns 30,000,000..... SOFR/(1.42) |...... 2,635,000 [...ooeerirnnnnnens foernnnnns 448,724 |..... 12,913,355 | .ovvvennnns fennns 12,913,355 |.......... 80,801 |oevvvveeeiiiinnnn o (XTI O PPN 799,298 | .......... BO311 ..........
SIIP: 01S 1.700000 Fixed Income Security Chicago Mercantile [ | | | | SOFR+26.16
11/14/2052 ............. DT Duration..... Exchange ............ 549300HNAUKVAE2R3U73 ). 11/10/2022 |. 11/14/2052 |.....evvvnivnen fovnnns 39,000,000 [bps/(1.70)  Jueeeiiiiiiinnnnns foovernnnininiiinns foviennns 572,350 |..... 16,500,527 [..ooeeeeenn [onns 16,500,527 |.......... (7,787)] e eevveeeiiiiien o fovvvvneiniiniinns oo 1,020,626 | ..........|BO311 ..........
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SIP: 01 2.000000 Fixed Income Secur ity Chicago Mercantile | | | | | SOFR+26. 16
6/1/2032 .ovcevnee [ Duration..... Exchange ............ 549300HNAUKVIE2R3U73 . 05/27/2022 |. 06/01/2032 |.vevveuvavenns forvene 72,000,000 ops/(2.00) ... 993,600 [.vvveneeveneis ferveenn 948,733 |...... 7,993,270 [ .eoveeens [ovnne 7,993,270 [.....(2,712,190).cocvverieis [ [CLTRTCYS) I SRR 47,424 | . BO3M vevenee
SIP: 01S 2.100000 Chicago Mercantile | | | | | SOFR+26. 16
2/3/2033 ... . |Duration..... Exchange ............ 549300HNAUKVIE2R3U73 | 02/01/2023 |. 02/03/2033 |...vevvreevvias [ovnne 95,000,000 ops/(2.10) ... 2,225,000 [.evvveneeieeis [ 1,204,215 |..... 11,053,498 | ..cvevenes fonnen 11,053,498 [..... (3,500,043)] .c.eveveervenn forveee (110,185)eceieriiriis [ 1,309,721 .[B0311 ..
SIP: OIS 2.250000 Chicago Mercantile | | | | .. SOFR+26. 16
N/A7/2032 .o [ Duration..... Exchange ............ 549300HNAUKVIE2R3U73 . 11/15/2022 | 11/17/2032 |.vevvevvricnns fonee 250,000,000 [ops/(2.25)  |...... 3,405,000 [.evvveneeieeies [ 2,981,508 |.....25,758,572 [ ..vcuennes |ovne 25,758,572 |..... (9,264,996)].....vevevereres fervenes (168,620)) e fovne 3,397,849 | oo BO3M vevenee
SIP: OIS 2.250000 Chicago Mercantile | | | | .. SOFR+26. 16
6/1/2052 ...vcenee [ Duration..... Exchange ............ 549300HN4UKVIE2R3U73 . 05/27/2022 |. 06/01/2052 |.vevveuvavenes fervene 40,000,000 ops/(2.25)  |........ 986,000 |-+vvevenereieen foeeeens 477,075 |..... 13,156,943 | c.cveeens fonnen 13,156,943 [......... [E75:75) I RS [GLT722:) S N 1,038,070 | ooeenee BO3M vevenee
SIP: OIS 2.250000 Fixed Income Secur ity Chicago Mercantile | | | | | SOFR+26. 16
6/2/2032 .o e D1 Duration..... Exchange ............ 549300HN4UKVIE2R3U73 . 05/31/2022 |. 06/02/2032 |.vvvvcvvvenes fonee 108,000,000 |bps/(2.25)  |vuueee 876,960 |-vvvvenrerenens foree 1,288,102 [..... 10,348,287 | ccveunrene |ove 10,348,287 |..... (4,032,912)) .c.coveerrein | [CXI7.:)) I 1,421,418 .[B0311 ...
SIP: 01S 2.350000 Income Secur i ty Chicago Mercantile | | | | .. SOFR+26. 16
1/19/2033 .vevvvieiie e [ Duration..... Exchange ............ 549300HN4UKVIE2R3U73 |, 01/17/2023 |. 01/19/2033 |.vevvevvienns foaee 140,000,000 [ops/(2.35)  [...... 1,942,500 |-vveveneieens e 1,599,361 |.....13,881,648 | ..cveuenvs [onnen 13,881,648 |.....(5,150,672))..c.veveerveern frrerenens (CTIRTEL)) I 1,924,891 | ..o BO3M vevenee
SIP: 01S 2.364000 Fixed Income Secur ity Interest Chicago Mercantile 2.36/(SOFR+42.8
AA3/2027 e [ [ Rate........... Exchange ............ 549300LCOFLSSVFFRE4 . 03/17/2015 |. 04/13/2027 |.evvevevevrnes fonene 3,500,000 3 bps)  |oeerereeeieenes oo e (43,102)|.......... (97,51) e foeeee (97,511)) v 65,715 [.evvevenreienreies oo e foreens 23,389 | coennn BO3T v
SIP: OIS 2.400000 Fixed Income Secur ity Chicago Mercantile | | | | | SOFR+26. 16
6/8/2052 veuveeries [ e [ Duration..... Exchange ............ 549300HN4UKVAE2R3U73 . 06/06/2022 |. 06/08/2052 |...evveevvens fervene 85,000,000 ops/(2.40)  [...... 1,436,500 |+vevevererierees forenens 950,087 |.....25,856,728 | ..covvnns fonnnn 25,856,728 |....... (139,815)). v [ [CXI7X)) U N 2,206,684 | .......... BO3M v
SIP: 01 2.500000 Fixed Income Secur ity Chicago Mercantile | | | | | SOFR+26. 16
6/2/2032 onveeeeeins [ [ Duration..... Exchange ............ 549300HN4UKVIE2R3U73 . 05/31/2022 |. 06/02/2032 |.vvvveevvens fonen 175,000,000 ops/(2.50)  [evuvee 875,000 |-vevvevenrerenns foree 1,868,451 |..... 14,099,615 [.oveveves fovene 14,009,615 |..... (6,455,459)....cveeverrerarns forennne [CIEXTD) I N 2,303,223 | oo BO3M v
SIP: 0IS 2.750000 Fixed Income Secur ity Chicago Mercantile | | | | .. SOFR+26. 16
6/13/2052 .o [ [ Duration..... Exchange ............ 549300HN4UKVIE2R3U73 . 06/09/2022 |. 06/13/2052 |.vvvvevvees fonnen 135,000,000 |bps/(2.75) ... 1,518,750 [oveveiereieeens [oeee 1,272,825 |.....33,249,915 | ..ovennn. [onne 33,249,915 |........ [ELTRT70) SR RS (25,077))+eveveereeenrenens Jovene 3,505,623 | .ovonee BO3M v
SIP: OIS 2.796000 Fixed Income Secur ity Chicago Mercantile
6/9/2027 evvveries [ e [ Duration..... Exchange ............ 549300LCO2FLSSVFFRG4 . 06/07/2022 |. 06/09/2027 |.vevvevvvens fonen 104,000,000 |.....SOFR/(2.80) [v.vevvverrreenns [oovereeeieeriens foreeene 819,745 |...... 1,399,910 [ vvvvenens fornnne 1,399,910 |+vv. (1,692,550)].vcvevrvereis froreerieerieens freeieeeieeeiens oo 724,736 | v BO3M v
SIP: 01S 2.831000 Fixed Income Secur ity Chicago Mercantile
6/10/2032 .ovveeees [ [ Duration..... Exchange ............ 549300LCO2FLSSVFFRG4 . 06/08/2022 |. 06/10/2032 |.veveveuvavenes fervene 24,000,000 ...... SOFR/(2.83) [.vevveveeereees [eorererieieieiens foeeeenns 184,977 |...... 1,063,237 | eveveeens v 1,063,237 |....... (856,474)|..ceeveeevenes [ e oo 316,370 | .ovenvee BO3M v
SIP: 01 3.029000 Fixed Income Secur ity Chicago Mercantile
3/1/2083 ovveeeeies [ [ Duration..... Exchange ............ 549300HN4UKVIE2R3U73 . 12/01/2022 |. 03/01/2033 |.vevvvevvvenns fonen 100,000,000 [...... SOFR/(3.08) [..vevvverreverrs [eovereeeieeriens fooerenn 695,516 |...... 3,668,880 |.vevevens ornn 3,668,880 |-.... (3,565, 708)]....vevreverrrees feereriereinieiens e foeene 1,385,007 | eoveneee BO3M v
SIP: 0IS 3.127500 Fixed Income Secur ity Chicago Mercantile
6/15/2029 .ooveveeen [ [ Duration..... Exchange ............ 549300HNAUKVAE2R3U73 . 06/13/2022 |. 06/15/2029 |.vevvenvvenrs fovene 68,000,000 |-....S0FR/(3.13) |+vvevrevereeeeres forrerreerieeiies e 423,301 [......... 712,467 | e 712,467 |- (1,883,500)] . vevvvenrevenns [oereererenieeeies foereeeeeeees [ 676,732 wevneee BO3M v
SIP: 0IS 3.355000 Fixed Income Secur ity Chicago Mercantile
6/26/2034 .ooveveien [ [ Duration..... Exchange ............ 549300HNAUKVIE2RU73 . 12/28/2022 |. 06/26/2034 |...evvenvvens fonnne 75,000,000 [...... SOFR/(3.36) [.vevvevereeeeris feorererieierieiens foeeeenn 424,060 |...... 1,676,637 [..cvereeres [ovnne 1,676,637 [.....(2,608,446)|....cveveeeerine forrreerieerienns foeeeieieeenis e 1,124,657 | eevenne BO3M v
SIP: OIS 3.472570 Fixed Income Secur ity Chicago Mercantile
2/6/2051 SOF .......... . |Duration..... Exchange ............ 549300HNAUKVIE2R3U73 | 02/02/2024 |. 02/06/2051 I 100,000,000 |.....3.47/(SOFR) |.. o] (8,003,880) v e (8,003,880)|..... (2,618,353)[.....cvvevereeeens [orereererieieiens foeereeeieeeenes e 2,530,905 .[B0311 ..
SIP: 0IS 3.489000 ncome Secur ity Chicago Mercantile
2/1/2082 SOF ovvevee [ e, [ Duration..... Exchange ............ 549300HNAUKVAE2R3U73 . 02/01/2024 |. 02/01/2082 |.vevevinvavenrs fonnne 50,000,000 ...... 3.49/(SOFR) [...eveveeeveneas fooreerieirieens e oo (2,652,287).venvevens fonne (2,652,287)|........ 660,908 |-.veerevenreiens [oreriererieeriens foreeeeeieeenenes foeeas 1,018,661 | vovenee 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.eveveevevenes fevene 75,000,000 [...... SOFR/(3.59) [.vevveveverenas forererieerieens e oo 648,079 |.vevevens forneannnd 648,079 |..... (2,237, 113)|ecvoveeeveeenen oo e o 1,221,543 | oo BO3M v
SIP: 0IS 3.667500 Fixed Income Secur ity Chicago Mercantile
3/28/2034 SOF ......... . |Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/28/2024 |.03/28/2034 |....cvvvveureer |ovene 50,000,000 |.....SOFR/(3.67) |.. (122,321)|.... (122,321)|......(1,620,267)|. 739,423 .[B0311 ..
SIP: 01 3.675400 Income Secur i ty Chicago Mercantile
3/27/2034 SOF .voveee [ e, [ Duration..... Exchange ............ 549300HNAUKVAE2RU73 . 03/27/2024 |. 03/27/2034 |.vevvenvvenrs fonene 50,000,000 [......SOFR/(3.68) [...eveveeevees foorererieririeens foreienns 89,342 |....... (152,486)[ . vvevvens [oonee (152,486)|....... (1,621,498)|.....cvevevrians |oreeriererieenns foeeeererieenieies oo 739,307 | o BO3M v
SIP: 01 3.691650 Fixed Income Secur ity Chicago Mercantile
3/20/2033 SOF .vevvee [ eeveieieicieee [ Duration..... Exchange ............ 549300HNAUKVAE2R3U73 . 03/20/2024 |. 03/20/2033 |.vevvenvvenes fonene 50,000,000 [...... SOFR/(3.69) [..vevvrveureverrs [eorereeeieeriens fooerieieienieenes e (510,500)( v.vvvveves fornn (510,500)].......(1,570,864)|-..eveeveveeans foreerrererienenns foereerereeenennes foeeriens 694,893 | ...vonenn BO3M v
SIP: 01 3.694300 Fixed Income Secur ity Chicago Mercantile
3/5/2038 SOF .ovvevee [ eeveiiiiiieiie [ Duration..... Exchange ............ 549300HN4UKVIE2R3U73 . 03/05/2024 |. 03/05/2038 |.vvvvevvvens fonnen 100,000,000 |......3.69/(SOFR) [..veveuveveeerens |oeereererieieriens foeeeeesienenenes foene (2,459,617).cvenvevens fonne (2,459,617)|........ (208,230)..v v [ foeeeeeeeees oo 1,780,988 | .ovenee BO3M v
SIP: 01S 3.702250 Fixed Income Secur ity Chicago Mercantile
3/24/2034 SOF .o [ e [ Duration..... Exchange ............ 549300HNAUKVIE2RU73 . 03/22/2024 |. 03/24/2034 |.v.evevenvvens foenne 75,000,000 f......SOFR/(3.70) [.evevvverereees foorererieieieiens foreeenns 132,882 |....... (381,563)[ vovervevs [eornn (381,563)|..... (2,437,281)]-.cvvevenrererren fooereeeieenienes [oereeieenieenes e 1,108,440 | oovnee BO3M v
SIP: 0IS 3.708160 Fixed Income Secur ity Chicago Mercantile
2/5/2034 SOF vvevee [ e [ Duration..... Exchange ............ 549300HN4UKVIE2R3U73 . 02/05/2024 |. 02/05/2034 |.vevvvvvenes fonnee 100,000,000 [......SOFR/(3.71) [ovvereereerrans forereerereeieinns forreereeieieneenes e 462,879 |.cveveiens fornnne 462,879 |.....(1,038,199)[...c.eovevreeenes [oreereerieeriens foeereeeeeeieens e 1,466,988 | ... BO3M v
SIP: 0IS 3.722600 Fixed Income Secur ity Chicago Mercantile
3/12/2038 SOF .o [ eeveieieicieiie [ Duration..... Exchange ............ 549300HNAUKVAE2R3U73 . 03/12/2024 |. 03/12/2038 |.vevvenvavenes fevene 50,000,000 [......3.72/(SOFR) [..vvuveveeereias foorererieirieens e oo (1,163,183)[...vevenee |ovee (1,163, 183)|....... (104,08 [ e o 891,167 | vevenee BO3M eovenes
SIP: 0IS 3.732700 Fixed Income Secur ity Chicago Mercantile
3/26/2034 SOF .vovveve [eoiiiiiiiiiin, Dl e Duration..... Exchange ............ 549300HN4UKVAE2R3U73 |. 03/26/2024 |. 03/26/2034 |....vovevevenns fones 50,000,000 [...... SOFR/(8.73) [eveveveeveeias fooreiiieiiicins o 82,629 ....... (367,036)] vovevenes |oonanns (367,086)]..... (1,624, 134)]...cveveviees | forsieieicieieies oo 739,192 [ oo BO3M ..ovnnes
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SIIP: 018 3.742400 Fixed Income Security Chicago Mercantile
3/20/2032 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/20/2024 |. 03/20/2032 |.....evvvnvvvnn founnns 50,000,000..... SOFR/(3.74) |.evvvveeeiiiinnn feoeeeeeieininnees fovviiinnns 86,436 |....... [(CSVET5)) U (652,445)..... (1,602, 701)].ccvvveeeevinnnnn [ e e 648,365 .......... BO311 ..........
SP: 01S 3.743700 Chicago Mercantile
2/26/2032 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/26/2024 |. 02/26/2032 |.... A 125,000,000 |..... SOFR/(3.74) |.. ...265,09 |..... (1,653,332)] .eevvvnnnns fennnn (1,653,332)..... [V TATY) FRR KPR TR RN 1,613,301 .|BO311 ..
SWP: 01S 3.746600 Chicago Mercantile
3/25/2034 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/25/2024 |. 03/25/2034 |....evvvvvvvvnnn founns 125,000,000 |..... SOFR/(3.75) |+evvvvnenvevvinnn fooneeeiiiiiiiees foveninnns 204,093 |..... (1,047,435)] .eevvennnns fennnn (1,047,435)|..... [NV T2 ]) PR RPN TR RN 1,847,689 | .......... BO311 ..........
SP: 01S 3.746820 Chicago Mercantile
2/26/2032 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/26/2032 |....evvvvevvvenn founns 125,000,000 |..... VAT RN AR T 263,741 |..... (1,676,433) ..evveeeees |onne (1,676,433)|..... [0 TC ) R RPN TR RN 1,613,301 ... BO311 ..........
SIIP: 01 3.749000 Fixed Income Security Chicago Mercantile
3/22/2039 SOF ......... . JU 1) Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/22/2024 |. 03/22/2039 |.....evvvnvvvnn founnns 50,000,000..... KIVETAC V) N FRRR PP RPPTTRR RN (752,204)] ... (752,204)|......... 900,854 [ovnuiiiininnens Joevnnineeeciiiinn [ fes 926,494 .[BO311 ..........
SIIP: 018 3.755600 Income Secur ity Chicago Mercantile
3/21/2034 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/21/2024 |. 03/21/2034 |...oevvvnrvvvinn feunns 100,000,000 |..... SOFR/(3.76) [cvvvnnvevernnnnnns Joovevnnniieiiinns o 167,466 |....... (910,383)[ cevvnneens o (910,383)|..... (3,257, 483)]...cevvvneiiinnn feeeeeeeiiinees fvveiiieneeinns e 1,477,224 | .......... 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 |..... SOFR/(3.77) |ovvveerevvnnnnnns foovevvninieiiiins fonns 166,555 |..... (1,019,034) .ceeveeecn | (1,019,034)|..... (3,261,159)].ccvveeeeiiinnnns foovrevinniieiens e oo 1,476,761 .......... 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 (887,198)] eevevvenn Jevennns (887,198)|...... IR STA S R ERRRUUPRN (S RN 1,300,156 | .......... 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 [ (658,966)( ..evunneens fonnnns (658,966)f..... (1,566,465)[.....cccvvnnvnnns foevnniniiiin [ e 740,465 | .......... 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 (720,763)[ cevvnneeaee fonnnne (720,763)....... (216,259)].ccvvveeeeiinnnns fooreiiiniiices e e 694,246 | .......... 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 [ (669,709)( .evvuneens fonnnns (669,709)..... (1,569,500)[....ccvvvvnnnnnns foenneniniiiinis [ Joed 740,002 [ ...oeennns 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) |.. ... (13,966, 184) ........... ... (13,966, 184)f..... (5,628,380)[...ccvvvenneiiins fornnneeriiiinns foevvinineiinns fees 8,642,678 .......... 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 IR (/DI FO KU R N (1,051,081)].ceeeeenns |oveee (1,051,081)..... [ 5781 72 KRR U RPN R 1,110,697 | .......... 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) |-vvveeeevrrnnnnns foovrrvnniiiiiiins fennns 67,893 |....... (635,189)( .evvenneens fonnnns (635,189)|..... (1,622,466)[......cccvvnvrens foernnniriiiinnns [ o 739,886 | .......... BO311 ..........
SIiP: 01S 3.807000 Chicago Mercantile
3/28/2039 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 03/28/2024 |. 03/28/2039 |.... P 75,000,000 |..... IR 3 VA RS0/ N O RUUUR R N (1,401,994) .ovvnnnnnn o (1,401,994)....... XX FRR KU R RN 1,390,572 .|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) [vvvenevevennnnns foovevniniiiiiins fens (76,423)|....... (478,487)[ .evveneens fonnnns (478,487)|...... R ILC75te N O KU (R R, 959,630 | .......... 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 [ 20,51 [ o 21,511 ...l (5720 (115} A FORRRR R R R, 734,660 | .......... 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 20,426 | .coevnninnn [ 20,426 |....... (G728 )) R RN RPN AR 734,660 | .......... 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) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,426,146)(........... |..... (1,426,146)|....... [0S} R FORRRURUPTR RPN R, 991,574 | .......... 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) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,408,076)] ...ccvvvnnn |onee (1,408,076)|....... [REIVC T2 T R FORRRRUUUPR RPN 988,461 [ .......... 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) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,422,859) .ccvvvnnnns fennnn (1,422,859)|....... (R ATV (1)) R FOPPRRREUPRN RPN R, 992,092 | .......... 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) |.ovvvvveneieiinnn feeeneiiieiiiinees fovviiinnns 57,147 |....... (763,615)[ .evveneens fonnnns (763,615)f..... [QCHIICK)) AR FRUU RRRTR R 740,811 .......... 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) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,390,522)] .cevvvnnnnn fennnn (1,390,522)....... [REIOZAR<I°N ) R FORRRRUUUPTRRR RPN R 988,461 [ .......... 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) |.ovvvvvvnniviinnn feoeeereiiininees fovviiinnns 61,246 |....... (784,864)( ..ovvnnene fonnnnns (784,864)f..... (R VI0)) AR R R R, 740,118 | .......... 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 (872,688)| ... (872,688)....... (285,897)|. 926,956 .|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) [..evvvvvnnvinvrnnn foonninviinniinnnns fovvenniniiiinnnns oo (1,379,301)feveneeeen [ (1,379,301)]....... (325, 143)].cevveeiiiiinnnn Lo o | 991,488 | .......... BO311 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 14 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 Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value 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) [...eevvvvnneinvinn fonieriiiininnnns (1,567,514)(...oeeeeens | (1,567,514) ... (154,046)].ccvveeneiviiinnn [ e o 1,779,834 | ..........|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) .. (1,204,418)(....cceeeen o (1,204,418)|....... (420,234)]cceeeeniiiinnns [ e o 1,388,631
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) [c.euvvervrrnnnnins foevvnnniiiiiinnnn (1,990,902)] ....evnnnnn [onn.(1,990,902))........ (694,238)[...ccevvvnnniiiinn fornieeiiiiiines foeveiniinneeiinns o 2,310,914 | ..........[BO311 ..........
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) |.evvvvnnervrrnnnns foovvviiininnnnnns (3,898,841)(........... |.....(3,898,841)[..... (1,384, 182)]..ccvveneieinnnns [ e o 4,621,829 | ..........[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) [c.euvivvrmrnnnnns foovrnninneeiinnnnn (991,239) .eevvnnnnn [evnnnn (991,239)]..... (1,622,926)[... e Joveniieicciiiins [ Jovienns 740,696 | ..........[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) [c+vuueerrmnnnnnns foevvnninieeiinnnnn (1,163, 738)[ +evneeeees oo (1,163, 738).c e (419,751 [ i o 1,389,463 | ..........[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) [cevuuiirrmnnnnnns Jorvvnniniieinnnnn (888,307)] eeevvnnn |ovvnnn. (888,307)[...een (252,425))ucvveeniiiiininns foorrvnniiiiieinn [ oo 928,155 | ..........|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) [cevueeerrmnnnnnns foevenniieeeinnnnn Lo (1,116,108)( cevenneees [ (1,116,108)]........ (420,445)]...ccvveeeiiiins [ fovviieieeecienns fos 1,391,403 | ..........[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) [c+vuvievrmnnnnnns foovennnnieiinnnns (642,348) ..oevvvnnnn [eunnnn. (642,348)].ccennn (87, 418)[ceeiiiiiieies e [ Jevis 893,278 | ..........[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) [cevuvverrmnnnnnns foovvnnnnieiinnnns (820,128)[ .evvvnneens [ (820,128 (247,190)].cceeviiiiiiinn feeeeeeeiiieees foevevieneiiinns [ 927,786 | ..........[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) [cevuvvevrmnnnnnns foovvnninnieeinnnnn (701,709)] . oeeeevven Jovennnn (701,700). oo (278,111 foeeeiiiieccien [ oo 927,602 | ..........[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) |.. (1,572,165)| ..o [+ (1,572, 165))....... (490,790)[....evvnnnnnnnnnns fervnnnnininiininns Joeeeeeeeeeeeeen [ 1,855,573 [ wovveennns
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) [....cevvvnnvrrvenn fonneriiinninnnns (1,308,532)] .eevvvnnnnn fornn (1,308,532)). e (551,591 feeeeeeciiiiees foeviinineeeenns e 1,856,573 | ..........[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) [c+vuvrverrmnnnnnns foovvnnnieeiinnnan (639,164)( ...enneeens [oeenenn (639,164)]...en (275,921)]ccciviiiiiiiins feeeeeeeeiiinees fevviineieciiees [ 928,248 | ..........|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 2,172,873 (... 973,273
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) [c.euureirimnnnnnns foovvnnineeiinnnns (1,490 A7) eeneeeeees | (1,491, 171)] 0 (1,629,361 [ e o 740,927 | ..........[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) [....cevvvmnerrvnnn foniriiiinnnnnns (1,130,426)( ....oeeeeen |+ (1,130,426)....... (544,213)] e [ e o 1,856,495 | ..........[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) [....cevvumnvrrvenn fonneriiiinnnnnns (1,061,940)(.......ccen |- (1,061,940)....... (540,641).cceveeniiiinnnns [ e o 1,856,680 | ..........[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 |..oovvniiiiiiinnn feeeennn (47,960)). ... 715,870 [ .eeeeeeens Joveeenns 715,870 [ 81,851 | [ e o 799,298 | ..........|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) |..cevvvvnnvivnnnn fooeeeiiiiiiinines foeeennn. 48,381 [ (80,058)[ +eeveeeens |oevennnn (80,088)f...eeeei(20,675)]ceveeniiiiinnnn fooreiiiiiiiiiiis feeieciii o 434,000 | ..........[BO311 ..........
SIP: 01S 4.447200 Chicago Mercantile
4/1/2026 SOF .......... [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 04/12/2024 |. 04/01/2026 |......euvvvvenn founns 100,000,000 |.....4.45/(SOFR) |.....cvvvunvrvvnnn fooeneerriinninnns |oeeennn. 26,568 ... 207,579 | eeeeeeiin [ 297,579 | (47,281 e [ e 434,000 | ..........[BO311 ..........
SWP: USD 3.748040 Chicago Mercantile
2/20/2035 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 02/20/2024 |. 02/20/2035 |......evvnvvvven founnns 50,000,000 |.....80FR/(3.75) [ceuuurvrrmnnnnnns foovvnniiieeinnnnn (266,202)( +evvnneene [orrnenn (266,202)].0...(1,625,611)] ccceeeenniiiiinn oo v [ 776,584 | ..........[BO311 ..........
SWP: USD 3.770600 Chicago Mercantile
2/23/2034 SOF ........ [0 IR Currency Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 |. 02/23/2034 |.....ovvvnvvvnn feunnns 50,000,000 |.....80FR/(3.77) [ceuuurevermnnnnnns foevnnniieeiinnnnn (631,435)] ...evvvnnnn [eunnnn. (631,435)].....(1,588,804)[....cccevvnnnnnns |vvnnnniiiiinins [ Joviis 735,592 | ..........|BO31T ..........
SWP: USD 3.771370 Chicago Mercantile
2/23/2034 SOF ........ [0 IR Currency Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 |. 02/23/2034 |.....evvvnvvenn founnns 50,000,000 |.....80FR/(3.77) [ceuuureerrmnnnnnns foevnnnnieeeinnnnn (634,051)(..vunneens [oeen (634,051)].....(1,588,923)]..ccvvnnniiiiinn [ feveiiineiccinens [ 735,592 | ..........|BO31T ..........
SWP: USD 3.845500 Chicago Mercantile
2/22/2044 SOF ........ . |Duration Exchange .... .. 549300HNAUKVIE2R3U73 . 02/20/2024 |. 02/22/2044 |........cevveers |oeenn 50,000,000 |.....3.85/(SOFR) |.. (1,600,103)] ....cevvnnn [ovnnn (1,600, 103)]....... (695, 242)[..eeviviiinnnnnns fovvvniiiiiicinnes [ e 1,079,938
SWP: USD 3.872200 Chicago Mercantile
2/22/2044 SOF ......... Dl e Currency Exchange ............ 549300HNAUKVAE2R3U73 ). 02/22/2024 |. 02/22/2044 |.......eeovvvven ovnnns 50,000,000].....3.87/(SOFR) |..euuvivviuunnnnns |ovvvnnnniiiiinnnns (1,521,685)] .oevvnnnnnn [onn . (1,521,685)). ... (691,588)[...ccvvveeniiiins Joiniiiiiiiiinnns foovvviinniiiiinns oo 1,079,938 | ..........|BO311 ..........
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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)
SIIP: USD 3.874200 Fixed Income Security Chicago Mercantile
2/22/2044 SOF ......... [0 IR Currency..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 |. 02/22/2044 |......evvvvvvven founnnn 50,000,000..... IR 724 S0/ D O RRUUUR R PN (1,515, 779) veveneeeen | (1,515, 779)f....... [(CICR <] 1)) AR FORRRRRUTTTN AP N 1,079,938 | .......... BO311 ..........
SWP: USD 3.912700 Chicago Mercantile
2/20/2038 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/20/2024 |. 02/20/2038 |.... P 50,000,000..... 3.91/(SOFR) |.. P OO (679,966 ... (679,966).........(68,451)). 889,243
SWP: USD 3.964800 Chicago Mercantile
2/22/2039 SOF ......... [0 I Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/20/2024 |. 02/22/2039 |.....eevvvvennn founnns 50,000,000]..... 3.96/(SOFR) [.oevvvvennirvvnnnn foovnvviinniinnnnes fovnniiniiiiinnnns [ (671,428)] cevvnneees o (671,428)....... (270,277 )] eevviennnnnns Jvvnnnnineiiinins fooniiiiiiinnnines Joeinnnns 923,903 .......... BO311 ..........
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 16,993,959 18,339,965 102,413,095 | XXX 102,413,095 |  (132,445,002), (619,510) 126,260,540 | XXX XXX
CSWAP: EUR/USD STADIUM FUNDING TRUST WELLS FARGO BANK,
09/30/2082 ............. - VALENCIA ...oevnnnnens [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/07/2025 |. 09/30/2052 |.......euvvvvven feunnns 19,196,710]..... AR ZYACSIE: 7 B O RO N 5,831 |....... (118, 147)] v o (118, 147)f......... 523,199 |....... ((CZAIRCTLS)) R R AR 501,244 | .......... B023 ......eennnt
CSWAP: GBP/USD HOWARD DE WALDEN BANK OF AUERICA, NA
07/09/2037 ...cvvvnnnnn. ESTATES LIMITED ...... [0 IR CUPTeNnCY. ... |eeeeeereeeennnnennennns BATYDEB6GKMZ0031MB27  |. 06/12/2025 |. 07/09/2037 |..eevvvnvvvvinnn foenns 3,400,000 ..... INA VAT IE: <) I PO RN R R, 54,450 | .ooeviiin [ 54,450 |.......... 80,323 |......... [ATR-TE) | R KPR RN 58,970 [ .eevennnns B023 ......eennnt
CSWAP: USD/AUD NEW TERMINAL FINANCING
03/12/2044 ............. COPTY LTD v [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 11/15/2018 |. 03/12/2044 |.......eevvvvven fonnnnn 14,988,560 ..... 4.85/(5.04) |ouvveniiiiinnnns [ [ 25,351 |...... 2,062,078 [....oeeees [onnnne 2,062,078 |.......... 48,111 ... [WESTAL:)) R IR RN 324,186 | .......... B023 ......eennnt
CSIAP: USD/AUD CLEANAWAY WASTE BANK OF AWERICA, NA 5.99/ (AUDBBRBBS
09/17/2037 ..cvveeeee. MANAGEMENT LTD. ...... [0 IR [T 11T R N BATYDEBBGKMZO031MB27  |. 05/22/2025 |. 09/17/2087 |..eevvvveeeaaen feunnnn 25,831,350 M) [ e o [ 675,281 [.eeveneeees e 675,281 |...... 1,230,260 |....... (554,978)]...eeeeeeeneees foeeemnneeeeeennnn foreeeeens 42,840 | .......... B023 .....oeennnt
CSWAP: USD/CAD CANADIAN IMPERIAL
06/27/2030 ...cevunnnee. TFORCE HOLDINGS INC. |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 |.06/27/2030 |.....evvuueeveee founnnnn 9,611,884(..... 5.52/(4.52) |.eeeeeenaeeeeennn foeeeeeeeeieees feeeeeiins 1,040 |......... (V741 [ R (27,971)..e.n 34,019 |......... (61,990))- - eeeeeemeeeee Joeemmmneeeeeeeenn o 107,405 .......... B023 .....oeennnt
CSWAP: USD/CAD CANADIAN IMPERIAL
06/27/2032 ...ccevuunnnn. TFORCE HOLDINGS INC. |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 |.06/27/2082 |.....evvueeeeeen feunnnn 10,922,595 |..... 5.88/(4.94) |oeeeeeeeemeeeees | feeeeeeeene 1,097 |......... (25,907)] .eevvvnnns fornaens (25,907).......... 44,53 |......... (70,443)].eeeeeeeeeee Jeeemeeeeeeeeeeen o 144,464 | .......... B023 ...coeeennnt
CSWAP: USD/CAD CANADIAN IMPERIAL
06/27/2034 ............. TFORCE HOLDINGS INC. |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 |. 06/27/2034 |......eeeeveeenn feaeerns 6,699,192|..... 6.23/(5.33) |-eeeeenneeeeeenn fereeeeeeeneees feeeeies 644 |.......... (5,491)] cevvenens o (2] F— 37,74 |......... (43,205)]cvvveeeeeeeen feeeeeeeeies s 100,473 [ .ovveennns B023 .....oeennnt
CSWAP: USD/CAD WELLS FARGO BANK,
07/10/2037 ............. MULLEN GROUP LTD. .... |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 05/22/2025 |.07/10/2087 |...cevvvueveeen feunnnn 19,469,295 |..... 7.00/(8.04) [-eeeeeeenneeeeens Jormeeeeeemneees Joeeemeneeeeeeeen o 178,134 [ o 178,134 |......... 496,307 |....... [RIERVK) ORI TURURIRTR IPURR 337,718 | .oeeeennns B023 .....oeennnt
CSWAP: USD/EUR
06/28/2030 ....evunnnne. Foreign Liability .... |D1 ............ Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 05/22/2025 |. 06/28/2030 |......eeceeeeeen feunnnn 53,824,680 |..... 6.09/(4.29) |-eemmeeeeemnnnns foeeeeemeeeeees [ 65,765 |..... (1,566,296)(........cc. |..ee (1,566,296)......... 601,643 |..... (2,167,939))-. oo eeeeeeeeeee feeemeneeeeeeeein o 601,613 .......... B023 .....oeennnt
CSWAP: USD/EUR ROYAL BANK OF
10/31/2028 ............. AMETEK INC .ovvvennneee [0 IR Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1 | 10/14/2016 |. 10/31/2028 |....eeeeeeeeenn feunnees 8,264,250 |..... 8.32/(1.53) |oeeeeeeeeeeeeennn feeeeeeeeeeneees feeeeeins 69,291 |....... (461,219)( .eovennenn fonnens (461,219)|......... 148,824 |..... (1,087,821)]ceeeeeeeeeeeeeen [ s 75,514 .o B023 ...coeeennnt
CSWAP: USD/EUR CRODA INTERNAT | ONAL WELLS FARGO BANK,
6/27/2026 .............. PLC weeeeeeee e [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |.......ceveeeene feaeees 9,497,900 |..... B.27/(1.43) |oeeeeeeeeeeees foeeeeee [ 84,138 |....... (503,629)] ....cvvvuns founnnnn (503,629)f.......... 15,308 |..... (1,175,970)] e eeeeeeeeeee [ s 47,204 .......... B023 .....oeennnt
MORGAN STANLEY
CSWAP: USD/EUR CAPITAL SERVICES,
6/30/2030 ...evunnnnnnns Foreign Liability .... |D1 ............ Currency..... INC .ovviiiiiiiiiiens 17331LVCZKQKX5T7XV54  |. 06/05/2025 |. 06/30/2030 |.......evvvvven founnns 36,276,800 |..... 6.20/(4.52) |ouvvenireiiinnnns fooveeinns [ 11,104 ....... (614,650)( .evvunnnn fonnnnne (614,650)f......... 202,193 |....... [ER1IR:ZK)) R IR RN 405,698 | .......... B023 ......eennnt
CSWAP: USD/EUR LINEAGE TREASURY WELLS FARGO BANK,
8/20/2026 .............. EUROPE BV ......cceve [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........ceevvvvn feunnnnns 8,564,360 ..... 2.30/(0.89) |oevvenriviinnnnns foorreiiiniieins [ 61,143 |......... (63,572)] cevvvvnnnn fernns (63,572).......... 49,078 |..... (1,009,951 )].eneeeiiiiiinnns foevennineieeinns oo 45,716 [ .oeveennns B023 .......ennnt
CSWAP: USD/EUR
9/23/20%6 .............. WOODWARD INC .......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2026 |.......cceevevnn feorns 3,823,980 |..... 3.07/(1.12) [oeeeviiiiiiiiien foeeeeeeiinees v 36,636 |....... (167,761)] «eeeeevvnnn |ovennns (167,761)....een... 12,489 |....... (470,388)[..cevvvenereens Jornnnnreriinnns foeveennnnn 21,230 | oeeeeeeeen B023 ......eennnt
CSWAP: USD/GBP
02/27/2045 ............. VIVID HOUSING LTD .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNES7 |. 11/26/2019 |. 02/27/2045 |......evvvvvvnnn fennnnnd 6,946,560 [..... 3.59/(2.54) |.ovviieiiiiiiiinn oo i 32,365 |......... 827,453 | .oeveni [ 827,453 |......... 356,369 |....... (636,926)]....ceeeevnnnnies foevrnnnninenniinns o 154,069 [ .......... B023 .......ennnt
CSWAP: USD/GBP CRODA INTERNAT | ONAL WELLS FARGO BANK,
06/27/2026 ............. (N [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |.......cevvvvvnn feunnnnnd 6,129,775(..... 3.30/(2.80) |oevvenieiinnnnnns fooreeiiiiniiinn [ 19,363 |......... 327,603 [.evveneeens o 327,603 |......... (20,833)|....... [(STVR I 5) | R RPN RN 30,523 | .ooeee B023 ......eennnt
CSWAP: USD/GBP HOWARD DE WALDEN CREDIT AGRICOLE C1B
07/09/2032 ....covvennn. ESTATES LIMITED ...... [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns 1VUV7VQFKUOQSJ21A208  |. 06/12/2025 |. 07/09/2032 |..eevvenvvvvnnnn foeeens 9,180,000]..... 5.39/(5.43) |oeevvvnnniiiiinnn oo e e 89,556 | ..eevvrnnns [erninns 89,556 |......... 159,414 |......... (69,857)]..vvvevvninnees Jovrrnnnieviiinns [ 121,701 ... B023 ......eennnt
CSWAP: USD/GBP LINEAGE TREASURY WELLS FARGO BANK,
08/20/2026 ... .. |EUROPE BV ... . ... |Currency..... NA. .. .. KB1H1DSPRFMYMCUFXTO9 . 08/11/2021 |. 08/20/2026 |.... P 16,209,180 |..... 2.307(1.98) |evuevennnienneen foreeniieiiieiins oo 30,708 ... 222,075 | ... 00 222,075 | (21,881)f..... (1,380,007)].ccevvmnneeeeennn fooeeeiniinniinns foeeennnn. 86,523 [ ceeninnins B023
CSWAP: USD/GBP THE PORTHAN ESTATE NATEST
09/05/2032 ............. (PRIMARY) LTD ......... [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns RR3QW 1 CII1PCSBA4S074  |. 02/06/2013 . 09/05/2032 |.....evvvnvvvnn founnns 10,325,700 ..... ATT/(4.61) [oerieiiiiiniiinn [ v 27,593 |...... 1,603,219 [.evveneeens [ 1,693,219 |......... 192,138 |....... (WAL TRECE)) R IR RN 138,428 [ .......... B023 ......eennnt
CSWAP: USD/GBP THE PORTMAN ESTATE
09/05/2037 ....covvenn. (PRIMARY) LTD ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/06/2013 |. 09/05/2037 |......eevvvvvven feunnnn 16,114,350 ..... 5.13/(5.01) |oevveirviiinnns [ [ 65,226 |...... 2,745, 141 | oo [ 2,745,141 |......... 373,274 |..... [RIVALTR-T£:)) R PP PR 281,330 [ .oevennnns B023 .......ennnt
CSWAP: USD/GBP SENSIENT TECHNOLOGIES WELLS FARGO BANK,
11/01/2025 ............. CORPORATION .....vvenn. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 08/31/2018 |. 11/01/2025 |..cevvveniviinn fonnnnns 3,026,333 ]..... 4.28/(2.76) |oevveneeeneinnnns fooveeininiiicins [ 20,450 |....... (157,381)[ cevvnneens o (157,381)f......... (28,448)|....... (V2 TA15) R RRRI R 8,820 wevvennnns B023 .......ennnt
CSWAP: USD/GBP ROYAL BANK OF
11/23/2028 ............. AMETEK INC ....cevnnnnns [0 IR Currency..... CANADA ....ovvvnnnnnns ES7IP3USRHIGC71XBUT1 | 10/14/2016 |. 11/23/2028 |........covvvven feunnns 14,652,000 ..... 3.35/(2.59) |.evvivenniiiiiinn feeeneneiiiiinees e 32,649 |..... (1,298,250)] ..evvvnnnnn fennnn (1,298,250)f.......... 88,818 |..... (1,415,392).ccevenneeiiiininn [ s 135,139
CSWAP: USD/GBP
11/27/2045 ............. VIVID HOUSING LTD .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 11/26/2019 |. 11/27/2045 |........ceevvven ovnnns 19,038,720{..... 3.71/(2.64) |oevveveiiinnnnns Lo o 85,211...... 2,394,133 .o e 2,394,133 ]......... 969,085 |..... (1,745,650)]....coevevnnnnnes fovvenniiniiiiinns oo 430,215 .......... B023 ............




STATEMENT AS OF JUNE 30, 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
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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
CSWAP: USD/GBP THE BRITISH LAND
3/26/20% .............. COMPANY PLC ............ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/24/2013 |. 03/26/2026 |........ceeevenn fennns 102,141,780 |..... AA47/(3.97) |oeveeeieiinnnnns foeeeiiiiniiciinn [ 495,704 |..... 11,555,366 [.....ccceen | 11,555,366 |....... (507,578)..... (7,820,038)]..ccvvveneerennn forneniiiiiiinnns foeveinnns 438,433
CSWAP: USD/GBP ANGLIAN WATER SERVICES WELLS FARGO BANK,
4/21/20% .............. FINANCING P ............ [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 01/28/2016 |. 04/27/2026 |........coevvven feunnns 12,226,400 ..... KIRTVA ) N FR U TP 36,551 |......... 605,649 [..evuneeens e 605,649 |......... (45,133)|..... (1,002,569)]...ceevevvninens foevennnnneiniinns feeeeeeeens 55,514 ..ooeeneen B023 ......eennnt
CSWAP: USD/GBP ARQIVA PP FINANCING 5.08/(
6/29/2029 .............. PLC weeeeeeee e [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |.06/27/2014 |. 06/29/2029 |.......eeeeeeen feunnnn 15,445,627 .66 bps)  [oeeeeeeeiieeees e [ (36,328)...... 2,893,434 [....coenvnn | 2,893,434 |......... 197,977 |..... (1,628, 159)[..eeeeeeeeeeee Jeeemeeeeeeeeennnn o 154,456 | .......... B023 .....oeennnt
CSWAP: USD/GBP HEATHROW AIRPORT BANK OF AWERICA, NA
9/1/2026 ...covveennnnnn LIMITED weveeiieeeeee [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 05/06/2014 |. 09/01/2026 |.......eeeeveeen feunnnn 93,434,000 |..... 8.95/(3.77) |oveneeeeeemnnaes foeeemmneeeeceenn [ 458,843 |..... 18,225,457 | .cevvnnnnns fennnn 18,225,457 |....... (158,068)|..... (6,487, 211)]. e eeeeeeeeeeen [ e 505,883 [ ...ounnnns B023 .....oeennnt
CSWAP: USD/GBP
9/11/2032 ..o WH SMITH PLC .......... [0 IR Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 03/11/2025 |. 09/11/2082 |..cevvveeeeaeen fennnns 10,340,000 |..... 5.82/(6.13) |oeeueeeeemmmnees foeeemmeeeeeee e e [QESTOALY) R (145,016)........ 477,778 |....... (622,794)]. e eeeeeeenees foeeeemeeeeeeeeen [ons 138,778 | oo B023 ...coeeennnt
CSWAP: USD/GBP
9/11/2035 ....cceveneenn WH SMITH PLC .......... [0 IR Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/11/2025 |. 09/11/2035 |..cevvveeneeeaen fennnns 15,510,000 |..... 6.05/(6.40) [-oeeeeemenaeeeenn Jormeeeeeeeiees foeeeeeeeeeeeeenn fens (320,503)] ...cevvnnns funnnnn (320,503)|........ 613,688 |....... (934,190))-+ e eeeeeeeeee Joeeememeeeeeenenn fereeeeens 247,741 ...l B023 .....oeennnt
CSWAP: USD/GBP CADOGAN ESTATES
9/12/20% .............. LIMITED weveeiieeeeee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/25/2013 |.09/12/2026 |......eeeeeeeeen feunnnn 17,733,000 |..... 4.23/(3.75) |+eeeeeeneeeeeennn feeeeeeeeeeneees feeeeinnnns 80,382 |...... 2,067,120 [.euuuneenes fornnee 2,067,120 |......... (62,828)..... (1,356,417 )]s Jeeeemeneeeeeennn feeeeeeeens 97,238 | ..oeevne B023 .....oeennnt
CSWAP: USD/GBP THE PORTMAN ESTATE
9/5/2027 ...covvnnnnns (PRIMARY) LTD ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 12/10/2015 |. 09/05/2027 |....evveeveeenn feeeeres 6,445,550 |..... 3.97/(3.37) |oeveeeeeeemnees foeeeemmeeeeeas [ 31,438 |........ 17,656 | ..oeeeevnns |eeeennnn 717,656 |........... 9,008 |....... (501,285)]- e eeeeennees foeeemmnneeeeennen feeeeeeeens 47,623 | ... B023 .....oeennnt
NOMURA GLOBAL
CSWAP: USD/JPY FINANCIAL PRODUCTS
06/17/2045 ............. METLIFE INC ........... [0 I Currency..... INC v 0Z3VO05H2G7GRS05BHJ91  |. 06/04/2025 |. 06/17/2045 |......evvvvvenn fovnnns 34,905,000]..... 6.34/(8.29) |.oevvvvnnnniiiinnn foonniniiiiiiinnnns feviiianns 4,786 |......... 622,953 |..ooeunn | 622,953 |......... 333,204 |......... 289,749 |.evveiiiiiin [ e 780,072 .......... B023 ............
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 1,783,981 42,380,965 | XXX 42,380,965 6,449,987 | (37,221,027 7,066,851 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 16,993,959 20,123,946 144,794,060 | XXX 144,794,060 | (125,995,015) (37,221,027 (619,510) 133,327,391 | XXX XXX
SIIP: 0IS 3.463530 Fixed Income Security Interest Chicago Mercantile
5/6/2028 SOF .......... Dl e Rate........... Exchange ............ 549300HN4UKVIE2R3U73 . 05/02/2025 |. 05/06/2028 |.v..vveevvees foaee 81,000,000 |-....3.46/(SOFR) [..vveveverenens fooveeiereieieees o (107, 413)].ceveeereeees e o 115,352 |- fovereeeeeeees oo oo [ 683,965 | .......... BO3T vveeeee.
SIP: 01S 3.482150 Interest Chicago Mercantile
5/6/2029 SOF .......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 05/02/2025 |. 05/06/2029 |.......evnvvvven founnns 81,000,000 |..... 348/ (SOFR) [.vvvvvvenievienn froeeeeeeviiinens foeeenns (105,067)[....ccvvvnneeeees | eemmmnnnnes o 260,264 |...eeneiiiiiin [ e s [ 794,879 ........n. [0} IR
SWP: 01S 3.677650 Interest Chicago Mercantile
4/11/2028 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/09/2025 |. 04/11/2028 |......evvvvvvven feunnns 24,000,000]..... 3.68/(SOFR) |vvvenvevrnnnnnns foovevnniniieiiins fons (35,379).cevveneeeeiinnnn [ [ (I 2 R ) R ) R 200,208 | .......... [0} IR
SIiP: 01S 3.707000 Interest Chicago Mercantile
6/10/2028 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 06/06/2025 |. 06/10/2028 |.......eevvvvven feunnns 54,000,000..... 3. T1/(SOFR) [evveeeevvvnnnnns foovevinniiiiiins fens [REERVALS)) U IS A 455,420 |.oevveiiniiiinn [ e [ 463,579 | .......... -0} IR
SWP: 01S 3.709000 Interest Chicago Mercantile
6/10/2029 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 06/06/2025 |. 06/10/2029 |.....eevvnvvvnn founnns 54,000,000..... 3. T1/(SOFR) [evvveeevvvnnnnns foovevvniiiiiiiins fens (RIS V) AR P R [SZATVZE ) PR R R R RN 536,475 | .......... [0} IR
SIP: 018 3.720220 Interest Chicago Mercantile
5/14/2028 SOF ......... . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73 . 05/12/2025 |. 05/14/2028 |.... P 22,000,000..... 3.72/(SOFR) |.. (747 [ e 186,083 | [ e e [ 186,481 .......... BO31 ...
SIP: 018 3.722100 Interest Chicago Mercantile
4/11/2029 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/09/2025 |. 04/11/2029 |....covvvnvvvnn founnns 24,000,000..... 3.72/(SOFR) |-vvvvvvnnirnvnnnn fooneeeiviiiineees fovennnnns (32,979).ccvvvneeieiinnnn [ e 278,650 [.eeeeviiiieeeis i [ [ e 283,417 | oo -0} IR
SIP: 018 3.723200 Interest Chicago Mercantile
5/14/2029 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 05/12/2025 |. 05/14/2029 |......evvvvvvvnn feunnns 22,000,000..... 3.72/(SOFR) |-vvvvvvnnirnvnnnn fooneeeiviiiineees fovennnnns (17,384).eeeeevvieeeee | e [ PPN PR KRR RN RN R 216,507 | ...oennnns [0} IR
SIP: 018 3.732100 Interest Chicago Mercantile
3/17/2028 SOF .. . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73 . 03/13/2025 |. 03/17/2028 |.... A 122,000,000 |..... 3.73/(SOFR) |.. (220,886)|... 81,832 | [ [ [ [ 1,005, 125
SIP: 01S 3.733300 Interest Chicago Mercantile
3/17/2029 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/13/2025 |. 03/17/2029 |....evvvnnvvvnnn founns 122,000,000 |..... KIVATAC V) N R I RN (220,455)]...cevuneeeeennnn ferniieeenns [ 1,438,311 [ i foee e o 1,175,745 | .......... -0} IR
SIP: 01S 3.785830 Interest Chicago Mercantile
3/26/2029 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/24/2025 |. 03/26/2029 |......evvnvvvenn founnns 20,000,000..... KIVATAC V) B FR AR T (30,189)f..eeeeevvneeeee | eeeeeni [ PRI 75T PO RN R TP RN 193,384 | .......... -0} IR
SIP: 01S 3.786370 Interest Chicago Mercantile
3/4/2030 SOF .......... [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/28/2025 |. 03/04/2030 |.....eevvnvvvenn feunnns 67,500,000 |..... KIVATAC V3D N R I RN (125,922)]...ccvvnneeevinnnn [ v [ 1,072,767 |oeeveneeceennen [ e [ e 730,081 ....eeeee [0} IR
SIP: 01S 3.790030 Interest Chicago Mercantile
3/26/2028 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/24/2025 |. 03/26/2028 |.......eevvvvnn feunnns 20,000,000..... KIVATAC V) B FR AR T (29,962)]...cvvnneeevnnnnn fernieeees [ 193,492 |.eevveeneiiinnnn oo e [ 165,521 [ .......... -0} IR
SIP: 01S 3.893100 Interest Chicago Mercantile
3/4/2027 SOF .......... [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/28/2025 |. 03/04/2027 |.....evvvnvvvvnn founnns 67,500,000..... 3.89/(SOFR) [.evvvvvenievinnn freeereiininens foeeenns (102,108)[....cevvveeeeeees | eemennnes foes 342,385 |.oeeviieeeeeinn [ e [ s 437,022 | .......... -0} IR
SWP: 01S 4.0023 Interest Chicago Mercantile
1/17/2026 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73 | 01/12/2024 (. 01/17/2026 |.....evvnnrvvenn fonnnn 150,000,000 |..... 4.00/(SOFR) |.......... JURYC ) R I (290,776)........... 2,860 [.uueeeeeenn | [QEETEER) R R RN (53 R I 556,561 [ .......... [0} IR
SIP: 01S 4.436200 Interest Chicago Mercantile
3/8/2026 SOF .......... [0 IO Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/06/2024 |. 03/08/2026 |........ceeeveen fovnns 100,000,000]..... 4.44/(SOFR) [..ovvvvvnnniininns fovenneniiiiniinnns fovveinnnnns 9,627 [ooiiiiiiiinnines | oo o 284,128 |.eveeiiiiiiinns forniiiiiinins e | [ 414,630 | .......... BO31 ..evvnnnnns
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STATEMENT AS OF JUNE 30, 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 Iltem Exposure | Entity (b)
1179999999. Subtotal - Swaps - Replication - Interest Rate 10,523 (1,364,773 2,860 | XXX 6,731,722 (2,588), 7,993,580 | XXX XXX
ICE: (CDX.NA.1G.44.V1)|Fixed Income Security Interest Intercontinental
...................................................... D1 veveeeeeens |Ratereene.n.. |Exchange ............ 549300HNAUKVIE2R3U73 . 05/13/2025 |.06/20/2030 |.v.veveveveveves |ovevs 245,500,000 [..vvvrnren1.00 foveieieiiiine [ornnn 4,237,902 |..........830,243 [...... 4,056,178 | ..o orven 5,427,514 |oeeie oo oo (181,724) e |- 245,500,000 | ... |BOS3 .
ICE: (CDX.NA.1G.44.V1)|Fixed Income Security Interest Intercontinental
...................................................... Di ............ |Rate........... [Exchange ............ 549300HNAUKV1E2R3U73 |. 05/13/2025 |. 06/20/2035 |................ [.....270,500,000]......coeeeed.00 fouvenniiinnnnnnns |oeeee. (390,518)f..........525,076 )....... (381,929)[........... |...... 1,969,781 [ | [ 8,590 |oueeenceneeen. | 270,500,000 | .......... [BOSS ............
1189999999. Subtotal - Swaps - Replication - Credit Default 3,847,384 1,355,319 3,674,249| XXX 7,397,295 (173, 134) 516,000,000 | XXX XXX
1229999999. Subtotal - Swaps - Replication 10,523 3,847,384 (9,454 3,677,109 XXX 14,129,017 (175,722) 523,993,580 [ XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
TRSWAP: LQD US EQUITY [Fixed Income Security Interest
.................................................... D1 veveeeeeens |Rateeoveuenn. | JP MORGAN CHASE ... 17331LVCZKQKXST7XVS4 . 06/13/2025 |.07/18/2025 |...veveveveveves |ovnv 103,047,240 [.. 107.79/ (SOFR) [vvvvrvrevavvrnane fooverenerereririen fooenee 1,570,659 [oovveee 19,288 | o 1,288 | 11,284 [ e [ oo 114,418 | | e
TRSWAP: LQD US EQUITY [Fixed Income Security Interest
...................................................... D1 .vveveeeen. | Rate........... [BARCLAYS BANK PLC  7HGGLXDRUGOFUSTRNES? . 06/13/2025 |. 07/18/2025 |......o.vvucence [venee. 84,076,200 [.. 107.79/(SOFR) |vvevevecvecunns foovenenencinnens e 1,280,799 [ 9,253 [ e 9,288 [0 9,283 [ [ oo oo 98,384 [ | e
TRSWAP: LOD US EQUITY [Fixed Income Security Interest 108. 14/ (SOFR+ (4
...................................................... D1 ............ |Rate........... [BNP PARIBAS ........ GSGSEF7VJP5170UK5573 |.06/20/2025 |.07/25/2025 |...........cceen |..... 101,759,740 [2.50) bps) eeeeeeeeeemnnn foeeeeeenieeeeeen [ 1,205,191 | 11,010 [ e 11,090 e 11,010 [ e e [ 1330159 |
TRSWAP: LGD US EQUITY [Fixed Income Security Interest | BANK OF AVERICA, NA 109. 19/ (SOFRe (4
.................................................... D1 ..o |Ratecieeen [ oo ROMUWSFPUBMPROBKSP83  |. 06/26/2025 |. 07/11/2025 |..........eeeen |o.... 104,385,640 7.00) bps) e [ e 356,402 | 11,279 [ 11279 | T279 e [ [ [l 90,607 | e
TRSWAP: LQD US EQUITY [Fixed Income Security Interest ./ (SOFR+(46.00)
...................................................... D1 ............ |Rate........... [BNP PARIBAS ........ BATYDEB6GKMZO031MB27 |.06/27/2025 |.07/25/2025 |..........ceeeen [evnn.. 32,157,950 |bps) eeeeererernnees [ feen 177,000 o [ [ e [ e [ [ 82,081
TRSWAP: LOD US EQUITY [Fixed Income Security Interest 106,92/ (SOFR+(3
...................................................... Di ............ |Rate........... [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 06/06/2025 |.07/11/2025 |..........ceeee. [......37,849,680]5.00) bps) eeeenneeeeenenns fooeeeennnnneeeenn Joeeenenn 860,829 |oiiini 40156 [ e 40156 | A 1B [ [ e [ 32,854
1329999999. Subtotal - Swaps - Other - Total Return 5,540,880 46,982 | XXX 46,982 46,982 506,473 | XXX XXX
1349999999. Subtotal - Swaps - Other 5,540,880 46,982 | XXX 46,982 46,982 506,473 | XXX XXX
1359999999. Total Swaps - Interest Rate 17,004,482 17,012,710 102,415,955 | XXX 109,814,687 [ (132,445,002) (622,098) 134,368,409 [ XXX XXX
1369999999. Total Swaps - Credit Default 3,847,384 1,355,319 3,674,249 [ XXX 7,397,295 (173,134) 516,000,000 | XXX XXX
1379999999. Total Swaps - Foreign Exchange 34,720,039 (65,224,519) XXX 126, 155,448 12,558,580 | (584,662,113 88,030,407 | XXX XXX
1389999999. Total Swaps - Total Return 5,540,880 46,982 | XXX 46,982 46,982 506,473 | XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 17,004,482 3,847,384 58,628,948 40,912,667 [ XXX 243,414,412 | (119,839,440) (584,662,113 (795,232) 738,905,289 | XXX XXX
AUD/USD .o Foreign Equities ..... BA evererenne Currency..... SOCIETE GENERALE .. 21GI19DL770XOHC3ZE78 |. 04/22/2025 |. 08/01/2025 |...vevvveveers [oveee. 21,605,458 |......1.604274558 |.......ccveverer |orereerereeeerens foeeeeeeieieies e (490, 119) cvvvvens [oree (490,119)|.......... (10,279)|........ (479,840) ... | o 31,986 | .ovovnenn BO3T vveeeee.
WELLS FARGO BANK,
AUD/USD ..o Foreign Equities ..... BA .t Currency..... NA W22LROWP2|HZNBBBKS528  |. 06/25/2025 |. 08/01/2025 |..eevvvvvvvvnnn fonnnns 1,199,673 ]....... QIR e 1CICT: Y R KRR AR RN (11,782) eeneeeeen o (11,782)]..ccevnennns (622))........ (110 [C10)) R AR RN 1,776 | e -0} IR
CANADIAN IMPERIAL
CAD/USD ...vvvvvinannns Foreign Equities ..... BA .t Currency..... BANK OF COMMERCE .. KB1H1DSPRFMYMCUFXT09 |. 04/22/2025 |.08/01/2025 |........eovvvvvn founnnnnnns 338,5101..... 0.921524367 |...evvvenevvinnnn oo e [ 2, 778) e o (2,774)............ (500)f.......... ()] PO KR RN 501 [ weveennnns [0} IR
CREDIT AGRICOLE CIB
EUR/USD ..ot Foreign Equities ..... BA .t CUPTeNnCY..... |eeeeeereeemnnnnennennns KB1H1DSPRFMYMCUFXTO9  |. 05/09/2025 |. 08/22/2025 |........covvvven founnns 40,516,821 |...... 0.95558453 |.....ccvvvvneenns fevneniiiiiiins [ feeeen (1,564,312)] .cevvvnnnnn fennnn (1,564,312)f....... (131,697)f..... (1,432,616))...cceeevenenens foevvnnniniiieinns oo 7,196 [ ceveennnns -0} IR
CREDIT AGRICOLE CIB
EUR/USD ..o Foreign Equities ..... BA .t CUPTeNnCY. ... |eeeeeereremrnnnennennns 1VUV7VQFKUOQSJ21A208 | 05/09/2025 |. 08/22/2025 |..eevvnvvvvnnnn fornne 43,816,424 |...... 0.95476231 |..evvvveneeveinnnn oo e o (1,691,707)] .ceeevnann |oveee (1,691,707)....... (142,422)|..... (1,549,285)]...cvvnnveiiinnnn [ s 83,483 | .......... -0} IR
CREDIT AGRICOLE CIB
EUR/USD ..o Foreign Investments . |D22 ........... CUPTeNnCY. ... |eeeeeereremrnnnennennns 1VUV7VQFKUOQSJ21A208 | 05/09/2025 |. 08/22/2025 |..evvenvvvvvnnnn foenne 43,000,618 ]...... 0.95476231 |..evvvveneeveinnnn oo e o (1,660,209 ...evveee | (1,660,209)....... (139,770)f..... (1,520,439)]..ccvvnneviiinnnn [ s 81,929 .......... [0} IR
CREDIT AGRICOLE CIB
EUR/USD ..ot Foreign Investments . |D22 ........... CUPTeNnCY..... |eeeeeereeemnnnnennennns 1VUV7VQFKUOQSJ21A208  |. 05/09/2025 |. 08/08/2025 |.....vvvvvvvenn [oeveenne 3,083,520 |...... [URCIST Y7 I R AR IR RN 119,195 [ o 19,195 ... 7,262 |cuuenn.n. 111,933 -0} IR
BANK OF AMERICA, NA
EUR/USD ... Foreign Equities ..... o JCurrency. . [ 1VUV7VQFKUOQSJ21A208  |. 04/23/2025 |. 08/08/2025 |.... R I 25,319,281 |...... 0.95476231 |.. P R (723,901)f ... (723,901)|.........(60,199)|....... (663,701).... ...|B031 ...
EUR/USD ... Foreign Equities ..... ... |Currency..... CITIBANK, N.A. .... 02RNE8IBXP4ROTDBPU41 |. 04/23/2025 |.08/08/2025 |.... PP 37,911,866 |...... 0.95549806 |.. TR S (1,090,451)..ceneeees |onnee (1,090,451)f.........(90,125)|..... (1,000,326).... ...|B031 ...
EUR/USD ... Foreign Equities ..... . | Currency..... CITIBANK, N.A. .... 02RNE8IBXP4ROTDBPU41 |. 04/23/2025 |.08/08/2025 |.... P I 2,277,047 |..... 0.954493656 |.. P R (65,494)| ... ... (65,494)|.......... (5,413)[........ (60,081).... ...|B031 ...
EUR/USD ... Foreign Investments . . [Currency..... CITIBANK, N.A. .... KB1HIDSPRFMYMCUFXTO9 |. 04/23/2025 |[.08/08/2025 |.... P AU 24,163,191 |..... 0.917836051 |.. J PO (695,001)| ... .. (695,001)|.........(57,441)....... (637,559)|.... .|BO31 ...
CREDIT AGRICOLE CIB
EUR/USD ....ceevvvnnnnnns Foreign Equities ..... BA et CUPTENCY..oee |uveesiriinnnnnniinnnnns 21GI19DL770X0HC3ZE78 |. 04/24/2025 |. 08/08/2025 |...evveeeeeeene fooaanees 1,040,623 ]..... 0.942132436 |....oeeevveneenee |ormnmnneeernnnn forrreerniniaaneees Jonnns (28,588)[.eevneeeee fooeeenes (28,588)|.......... (2,477)].--ueeee (26,112)] BO31 ..oeeuennnes
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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,
EUR/USD ..o Foreign Investments . |D22 ........... Currency..... NA 21GI19DL770X0HC3ZE78  |. 06/30/2025 |. 08/22/2025 |.......evvvvern founnns 10,815,976 |..... 0.946649665 |........vvvvvennn fooreriiiiiiiniinns e [ 19,780 [.eneeeeeens v 19,780 | 36,341 |........ [RICTR<ICHD) FPR AR R 20,608 | .......... [0} IR
CANADIAN IMPERIAL
EUR/USD ..o Foreign Equities ..... BA .t Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/25/2025 |. 08/08/2025 |.........ceevvvr [ovunnns 1,500,179 ]..... 0.946649665 |.........ovvvvvvnn foonrerriiiniinnens v [ (14,748) eveneeeees o (14,748).......... (3,630)f........ (RRTRRL:)) K R R 2,452 ool -0} IR
CANADIAN IMPERIAL
EUR/USD ..o Foreign Investments . |D22 ........... Currency..... BANK OF COMMERCE .. KB1H1DSPRFMYMCUFXT09 |. 06/25/2025 |. 08/22/2025 |.........cceevvr [eunnnns 6,901,868]..... 0.940785547 |....ovvvnnvviinnnn oo e foeeennn (YA AL [ 67,778 |.......... 23,026 |.......... LT 072 E (R R 13,150 | weennnnens [0} IR
CANADIAN IMPERIAL
GBP/USD ...oevvvviinnnnns Foreign Equities ..... BA .t Currency..... BANK OF COMMERCE .. KB1H1DSPRFMYMCUFXTO09 |. 05/09/2025 |. 08/22/2025 |.........cccvven feunnns 52,123,602]..... 0.958030871 [...vvveevernnnns foovrrvnnieeiiins e o (1,527,088)( ... |- (1,527,088)|.......... (5,901)f..... (<72 0 1C1°)) R AN R, 99,311 .oooeeeie [0} IR
CANADIAN IMPERIAL
GBP/USD ...oovvvvvinnnns Foreign Equities ..... BA .t Currency..... BANK OF COMMERCE .. O02RNE8IBXP4ROTDBPU41 |. 04/23/2025 |.08/08/2025 |........cevvvven feunnnn 17,575,272|..... 0.967481402 [..evvvvvvinnnnnns foovernnniieiiiens [ e (559,681)(..evvneees fonnnnns (559,681))............ (606)f....... (559,076)]...vvveeeevvnnnnes foevvrnnnneiiiinns foenieeeens 28,75 .o [0} IR
CANADIAN IMPERIAL
GBP/USD . ... |Foreign Equities ..... BA oo Currency..... BANK OF COMMERCE .. KB1H1DSPRFMYMCUFXT09 |. 06/25/2025 |. 08/08/2025 |.... v Jeeennns 6,065,471]..... 0.917733961 |.... v e (36,336) e [ (36,336)|.. ... (916)].........(35,419).... . ...9,913
143999 . Subtotal - Forwards - Hedging Other (9,955,418)) XXX (9,955,418) (585,369)  (9,370,048), 604,330
1479999999. Subtotal - Forwards (9,955,418)) XXX (9,955,418) (585,369) (9,370,048) 604,330
1509999999. Subtotal - SSAP No. 108 Adjustments XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 32,973,576 | (107,605,484) XXX 84,444,353 6,108,593 | (547,441,086) 81,077,845
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX
1709999999. Subtotal - Hedging Other 200,927,594 | 176,237,609 20,157,108 531,029,339 [ XXX 531,029, 339 (79,537,621)]  (46,591,075) (653,392) 133,931,721
1719999999. Subtotal - Replication 10,523 3,847,384 (9,454) 3,677,109 XXX 14,129,017 (175,722) 523,993,580
1729999999. Subtotal - Income Generation XXX
1739999999. Subtotal - Other 5,540,880 46,982 XXX 46,982 46,982 506,473
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX
1759999999 - Totals 200,938, 117 180,084,993 58,662,110 | 427,147,946 | XXX 629,649,691 (73,382,046) (594,032, 161) (829, 114) 739,509,619
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(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 .... .. |Fixed Income Annuity Hedge Program ..
0311 .... . [Duration Management Hedges
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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
Sep-25 CME E-MINI S&P
ESUS ..ot [ 2 | 12,812,313 508 ..................... Reserve Liability ... |Exhibit 7 .. |Equity/Index |.09/19/2025 .[CVE ............cee.. ES7IP3USRHIGC71XBU11  |.06/12/2025 .|...6,101.1012 |...6,253.7500 |............. 63,000 [........eeeeee 63,000 |..oovviiiiiiiiins v o e 320,563 |........ 320,563 |........... 913,764 [B062 ....ccooeee i 50
Sep-25 CME E-MINI
RTYUS ........ 25 2,709,543 RUFS)S 2000 IND FUT ... [Reserve Liability ... [Exhibit 7 .. |Equity/Index |.09/19/2025 . ES7IP3U3RHIGC71XBU11  .06/12/2025 .]...2,167.6340 |...2,191.7000 |.... .3, 625 | [ e e 30,083 |.......... 30,083 . 193,242 [B062
1539999999. Subtotal - Long Futures - Hedging Other 66,625 66,625 350,645 350,645 1,107,006
1579999999. Subtotal - Long Futures 66,625 66,625 350,645 350,645 1,107,006
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 66,625 66,625 350,645 350,645 1,107,006
1719999999. Subtotal - Replication
1729999999. Subtotal - Income Generation
1739999999. Subtotal - Other
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives
1759999999 - Totals 66,625 66,625 350,645 350,645 1,107,006
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)).... ....112,300 |....

Total Net Cash Deposits

(45,675) 112,300

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

. |Equity Linked Benefits

.| Duration Management Hedges ...
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STATEMENT AS OF JUNE 30, 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 66,625 66,625 66,625 66,625 1,107,006 1,107,006
BARCLAYS BANK PLC ... (G5GSEF7VJP5I70UKS573 . |..........Y. Y . 15,140,000 |.... .. 18,665,574 .. (24,797,263)|.... .. 31,824,303 (18,336, 166)|.... .7,714,893
BANK OF AMERICA, NA BATYDEB6GKMZ0031MB27 . |. Y. . 61,905,931 |[. 67,011,972 |.. (18,802,632)). 75,273,266 (13,783,925)|. 7,281,179 |..
BANK OF MONTREAL . NQQBHPCNCCUBTUTQYE16 . Y. . (4,735,560)). .(5,119,569)). .1,933,493 |..
BNP PARIBAS ROMUWSFPUBMPROBKSP8S . |.......... Y. . (4,321,874)].... .3,435,938 |... ... (7,218,089)].... .1,571,099
CANADIAN IMPERIAL BANK OF COMMERCE ... 21GI19DL770X0HC3ZETS . |.......... Y. ... (8,390,062)].... ... (7,614,666)|.... 1,477,493
CITIBANK, N.A. ......... E570DZWZ7FF32TWEFATE . |. Y. . 48,850,000 |. 31,449,729 |.. (20,978,073)). 60,695,385 .. (12,657,888)|. .8,690,572 |..
CREDIT AGRICOLE CIB .. 1VUV7VQFKUOQSJ21A208 . |. Y. . . 208,751 |.. (28,075,194) . ..1,073,893 (24,147,155)|. 4,703,628 |..
CREDIT SUISSE INTERNATIONAL . E58DKGMJYYYJLN8C3868 . |. Y. F PR IR .. F PR EE P PPRPPRPRY F PP AT ..
GOLDMAN SACHS INTERNATIONAL . W22LROWP2HZNBBBKS528 . Y. .. 7,690,000 |[. ..7,598,484 |.. N ..7,799,872 o) . 142,408 |..
JP MORGAN CHASE .............. 7HBGLXDRUGQFUS7RNES7 . Y. . 54,783,575 |. 43,184,676 |.. (34,244,362)|. 69,453,910 (16,460,634)|. ,083,836 |..
MIZUHO CAPITAL MARKETS LLC .. RBOPEZSDGCO3JSBCEU02 . Y. .. 490,000 |. ..4,208,153 |.. . (8,894,232)). ..5,376,576 (5,780,610)]. .3,150,648 |..
MORGAN STANLEY AND CO. INTERNATIONAL PLC . . 4PQUHN3JPFGFNF3BB653 . |. Y. . 69,500,000 |[. 70,181,864 |-eveeeeeeeeiee e A 70,181,864 | .ooeeeeeeieeeeeeeneeeeenee e eeeneeeeeennnn. 081,864 [ ..
MORGAN STANLEY CAPITAL SERVICES, INC . . |7331LVCZKQKXST7XVS4 . |. Y. ..2,794,520 |.. (10,381,006) . ..6,209,545 (8,819,279)). .2,856,309 |..
MUFG SECURITIES EMEA PLC .. 353800V2V8PUYITK3EDE . Y. | . 663,834 |.. . (8,677,804)). ..2,958,804 .(4,947,533)). 1,923,027 |..
NATWEST MARKETS PLC ........ RR3QI 1 CIW 1PCSBA4S074 . Y. . 13,370,000 |. 12,409,013 |ooovvniiiiiiiieeeeeine N 13,200,526 | .eevvvnniiiiiniiniiiiininans . . 683,043 |..
NOMURA GLOBAL FINANCIAL PRODUCTS INC . 02V05H2G7GRS05BHJI1 .. Y. . 52,330,000 |[. 57,617,657 |.. . (5,092,915)). 58,060,870 .(4,574,798)). 1,927,288 |..
ROYAL BANK OF CANADA .... ES7IP3U3RHIGC71XBU11 . Y. . 21,470,000 |[. 24,885,000 |.. . (9,578,666)). 28,067,177 .(7,566,934)). 5,511,914 |..
SOCIETE GENERALE ... 02RNE8 |BXP4ROTDBPU4 . Y. . 41,670,000 |[. 48,626,749 |.. (36,996,086)). 74,549,197 (32,762,606)|. 11,161,072 |..
TORONTO DOMINION BANK PT30B789TSUIDF371261 . |. Y. O R .. (7,839, 148) e e .(9,323,39)). 902,229 |..
UBS AG, LONDON ......... BFM8T61CT2L1QCEMIKS0 . |. Y. | ..3,097,383 |.. (21,642,040) . ..3,985,288 (17,418,214)). .4,463,012 |..
WELLS FARGO BANK, N.A. .... KB 1H1DSPRFMYMCUFXT09 . LY . 81,000,000 |.... . 115,898,554 .. (54,355,849)].... . 123,922,477 (44,022,3%)|.... .. 11,964,061
0299999999. Total NAIC 1 Designation 580,732,506 628,860,504 (307,802,766) 4,312,545 752,991,543 (240,553,837) 2,604,141 89,141,201 3,549,275
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 123,581, 106 202,585,468 (96,495, 265) 213,131,255 (95,919,273) 650,368,409 632,877,506
0999999999 - Gross Totals 704,313,612 831,512,507 (404,298,032) 4,379, 170 966, 189,423 (336,473, 110) 2,670,766 740,616,616 637,533,787
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 831,512,597 (404,298,032)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 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)
Bank of Montreal ............eeeieiimiiiiiiiiiiiiiiii NQQBHPCNCCUBTUTQYE16 .. Cash Collateral .........uuuiiieiiiiiiiiiiiiiiiiiiiiii e eeeees [ereeee 5,210,000 |-eeeeeeiiiiiiiiiiiiiiccieiciieeeees foeieiii 5,210,000 |...
Credit Agricole CIB ... 1VUV7VQFKU0QSJ21A208 .. Cash Collateral ... . 23,680,000 |...
Canadadian Imperial Bank of Commerce . 2IGI19DL770X0HC3ZET8 .. Cash Col lateral .6,940,000
Mitsubishi UFJ Securities (USA), Inc. . 363800V2V8PUYITK3EDS .. Cash Collateral .2,060,000
Morgan Stanley Capital Services, Inc. 17331LVCZKQKX5T7XV54 .. Cash Col lateral .1,530,000
Toronto Dominion ... PT30B789TSUIDF371261 .. Cash Collateral ... .9,420,000 |...
UBS AG, London . .... BFMBTB1CT2L1QCEMIKS0 . Cash Col lateral ... . 12,330,000 |...
. 549300HNAUKVIE2RIUT7S .. Cash Col lateral ... . 81,658,003 |... . .
Royal Bank 0f Canada WFC Branch .. ... 549300LCO2FLSSVFFRE4 .. . Cash Col lateral ... .2,769,346 |... ....2,769,346 |...
01 TR . 549300EX04Q20BFQTQ27 .. | Cash... . Cash Collateral 1,107,712 4,107,712 [
Bank of America, NA 549300HN4UKVIE2R3U73 .. | Treasury. 912803-FV-0 TREASURY NOTE .. .5,627,157 .. 20,052,800 .. 10,966,105 |....02/15/2051
Bank of America, NA 549300HNVAUKVAE2R3U73 .. | Treasury. 912803-FV-0 TREASURY NOTE .. .1,613,716 .5,750,600 .3,144,782 |....02/15/2051 ..
Bank of America, NA 549300HN4UKVIE2R3U73 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 301,888 .1,075,800 588,314 |....02/15/2051 ..
Bank of America, NA 549300HVAUKVAE2R3U73 .. | Treasury. 912803-FV-0 TREASURY NOTE .. .1,733,0683 .6,175,900 .3,377,363 |....02/15/2051 ..
Bank of America, NA ... ... 549300HNAUKVIE2R3U73 .. [ Treasury. .. [912803-FV-0 ... | TREASURY NOTE ... 541,058 |... .1,928,100 |... .1,054,404 |....02/15/2051 ...|.
JP Morgan Chase .. . THBGLXDRUGQFUS7RNES7 .. | Treasury. .. |912803-FV-0 ........ TREASURY NOTE 1,174,270 |... .4,184,600 |... .2,288,397 |....02/15/2051 ...|.
Wells Fargo Bank . KB1H1DSPREMYMCUFXTO .. | Treasury. . |912803-FV-0 ........ TREASURY NOTE L1094 3,900 |oeeeeeiiiniiiiiiiiiiiiiinnes 2,132 |....02/15/2051 ...|.
0199999999 - Total 157,697,307 39,171,700 168, 126,558 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 ..
BNP Par ibas
Citibank
Goldman Sachs International .

Morgan Stanley And Co. International PLC

MIZUHO CORPORATE BANK LTD ...
Nomura Bank ..
Royal Bank of Canada
Royal Bank of Scotland ..
Société Générale ....

... G5GSEF7VJPSI70UK5573 ..

. ROMUNSFPUBMPROBKSP83 ..
E570DZWZ7FF32THEFAT6 .
W22LROWP2 I HZNBB6KS528 ..
4PQUHN3JPFGFNF3BB653 ..
. RBOPEZSDGCO3JS6CEU02 ..
. 0ZV05H2G7GRS05BHUO1 ...
ES7IP3U3RHIGCT1XBU11 ..
RR3QM I CIIWIPCSBA4S074 ..
O2RNES IBXPAROTD8PU41 ..

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

.7,690,000
. 69,500,000
... 490,000
. 52,330,000
. 21,470,000

. 15,140,000 |...
112,533,000 |...
. 48,850,000 |...

. 13,370,000 |...
. 41,670,000 |...

Vel Is Fargo ... KB1H1DSPRFMYMCUFXTO9 .. Cash Col lateral ... . 81,000,000 |...
. 549300HN4UKVIE2R3UTS .. Cash Collateral ... 120,352,476 |...
Royal Bank Of Canada WFC Branch .. 549300LCO2FLSSVFFRG4 .. - Cash Collateral ... ...3,228,630 |... I
Citibank ... E570DZWZ7FF32TWEFAT6 . | Treasury ... |91282C-JE-2 ... ISIN Treasury .6,867,914 |... ... 11/22/2027 ...
Citibank ... E570DZWZ7FF32TWEFAT6 . | Treasury ... |91228X-88-5 ... ISIN Treasury ... 10/25/2032 ...
Bank of America, 549300HN4UKV1E2R3U73 .. | Treasury . [91282C-FL-0 ... TREASURY NOTE ... 09/30/2029 ....|.
Bank of America, 549300HNAUKV1E2R3U7S .. | Treasury .. 912828-K7-4 TREASURY NOTE .. .. 08/15/2025 ..
Bank of America, 549300HN4UKV1E2R3U73 .. | Treasury 912810-TP-3 TREASURY NOTE 02/15/2053
Bank of America, 549300HN4UKV1E2R3U7S .. | Other ... 438516-10-6 COMMON STOCK . eeieiiee e e et e e e e e s eeee e e s smnnee e e s ssnnnnes [oessnnnneessssnnnnneee- 8,280,085 | 04,280,035 | XXX s
Bank of America, 549300HN4UKV1E2R3U73 .. | Corp Bond ... ... | 25468P-DF-0 ... ... 09/17/2025 ....|.
Bank of America, 549300HN4UKV1E2R3U73 .. | Corp Bond ... ... |037833-BY-5 ... ... 02/23/202%6 ....|.
Bank of America, 549300HN4UKV1E2R3U73 .. | Treasury . [91282C-AE-1 .. | TREASURY NOTE .. ... 08/15/2030 ... |.
JP Morgan Chase THBGLXDRUGQFUS7RNES7 .. | Treasury 912797-MG-9 ........ TREASURY NOTE ....iiiiiiiiiiiiii s fonessssssnsesnneeneennns 3,110,321 ... 08/07/2025 ... |....... l.......
0299999999 - Total 676,131,310 15,950, 359 XXX XXX XXX
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STATEMENT AS OF JUNE 30, 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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