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STATEMENT AS OF SEPTEMBER 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 108, 177,654,874 |......coevivriicrirnnccs o 108,177,654,874 |......... 102,132,602,298
2. Stocks:
2.1 Preferred STOCKS .....c.eiiiiririiieieieiiee sttt [ 228,351,629 ..o [ 228,351,629 |....cccuenee 43,090,425
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 536,721,238 | o 536,721,238 |....cocvvneeee. 732,344,920
3. Mortgage loans on real estate:
B FIISEHENS v [ 19,194,179,493 | [ 19,194,179,493 |.......... 17,096,664, 111
3.2 Other than first IENS.........c.coviiirieieeiece e [ 389,006,861 [....cvvereeecereeerirencreinines fererereeieinens 389,006,861 |........co.... 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 87,171,146 |ceeecccecccine [ 87,171,146 |................. 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 (161,482,752) ), cash equivalents
[CJ— 3,692,145,281 ) and short-term
investments ($§ ... 230,153,739 ) oo e 3,760,816,268 |.......coocveeverirrcicicine [ 3,760,816,268 |............ 3,363,256,891
6. Contractloans (including $ oo premium notes) ...... [..cceueee. 1,090,777,019 |.orerinee 14,694,576 |........... 1,076,082,443 |............ 1,024,304,990
7. Derivatives ..938,007,145 |.. ..938,007,145 |.. ..1,519,143,792
8. Other iNVESIE @SSELS .........ouoiuiieeiieeiceeieeeieee ettt niens [rereieneias 4,729,631,808 4,722,073,119 |............ 3,739,246,706
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 1,187,350 |eecviirccieiernnccees [ 1,187,350 | 107,878
10. Securities lending reinvested collateral @SSets ...........cccooveiiiiiiiiiiieneeiees [ [ [ e
11.  Aggregate write-ins for iNVested aSSets ............cooveueeerininirsiseeeeeneneseees v 105,687,776 |....cvecececeerirrcccciines [orererciciennne 105,687,776 |................ 100,785,016
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.cocveveveevevevereeicierees v 139,239,192,607 |......cccvnvnve 22,253,265 |......... 139,216,939,342 |......... 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 1,130,513,365 |.oevveririnene 2,854,956 |............ 1,127,658,409 |........... 1,030,890, 107
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 404,415,763 |....cocverriicinne 1,788 | 404,413,975 |............... 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 reiNSUrErs ..............cccoveveveeeeeeeeeevevereeeeenns frererersneeen 69,637,387 [ 6,394,571 |0 59,242 816 | 54,641,200
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ................cocecev frevervvnieneeee 2, 762,910 [ooviciiiiiiciiins i 2,762,910 | 2,574,900
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cocoeeeoronnrnnnieies foereeiinnrrsseeeeninne [ [ 62,218,488
18.2 Net deferred tax asset ...........ccoceeveuenee ..1,677,795,559 |.. ..768,136,870 |.. ..705,426,319
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 45,450,879 | [ 45,450,879 |.......coco...... 44,858,353
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 37,598,017 |ovvreieecieeeeieeeeees [ 37,598,017 |.ceveeernne 40,485,345
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 17,595,370 |eoveerineee 17,595,370 |oeeeeeeceerirrrcneeens [
25. Aggregate write-ins for other than invested assets ...........cccccoeoevvrireeieeeries foevrenns 12,537,852,057 |...covvveneee 133,467,463 |.......... 12,404,384,59%4 |......... 11,980,202,074
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 155,158,955,854 |............ 1,092,226,102 |......... 154,066,729,752 |......... 144,458,065, 137
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 65,958,218,719 [ [ 65,958,218,719 |.......... 60,358,084,498
28. Total (Lines 26 and 27) 221,117,174,573 1,092,226,102 220,024,948,471 204,816,149,635
DETAILS OF WRITE-INS
1101. Derivatives-collateral assets ... [ 105,687,776 |...ocvecececeerirercccerines [orererciciennne 105,687,776 |......ccec.... 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) 105,687,776 105,687,776 100,785,016
2501. Interest in annuity contracts ... e, 11,920,316,811 [oovooeeocreeecrcriiiis v 11,920,316,811 |......... 11,428,057,478
2502. Admitted disallowed IMR oo [ 459,253,076 |....ovoveeeereerireeceieieinines [erereneeieenens 459,253,076 |.......cccec.... 528,131,646
2503,  MIiSCEITANEOUS ....oviieiiieiicce et e 155,425,005 |................ 133,457,565 |.........cc..... 21,967,440 |...ooovvvvnnne. 21,357,365
2598. Summary of remaining write-ins for Line 25 from overflow page ............coo.. foeeeeecncrnnene 2,857,165 |oeeerricicieine 9,898 |.. .. 2,847,267 |... ..2,655,585
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,537,852,057 133,467,463 12,404,384,5%4 11,980,202,074




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ......... 123,175,699,513 less $
(including $  .vcevceenne. 63,120,264  MOOCO RESEIVE) ........o.oocvieceiieieee e [eoenneias 123,175,699,513 |......... 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 $ 2,199,110,314 |. 1,967,907,689
4. Contract claims:
A LIFE o bbb b bbbt b e bbb st be s [rreneaeanas 1,054,564,157 |............ 1,112,559,548
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $ and coupons $
and unpaid
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ..o
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $ ..o, MOACO) .o
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............cccceee |oereeeeeeienenesne K0 302
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $ ... o rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $ .........ccccceceenee
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 2,609,371 | 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 (1,358,244 ,475)|.......... (1,287,958,084)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 13,765,421
15.1 Current federal and foreign income taxes, including $ ................ (46,918,675) on realized capital gains (losses) . .. 31,408,229 |.
15.2 Net deferred tax ADIlItY ...........c.o ettt e e et et e et et et e et e e e
16, UNEANEd INVESIMENT INCOME ......cuiuiuiiiiieieieieieieetie ettt ettt s et e e e e e st et esesesese s s s et et et esesesese s s sesesesesenes [eeeeeaenenennans 12,438,392
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 1,873,572 |..
18.  Amounts held for agents' account, including $ agents' credit balances ...........ccccceoveeieeiiniineinee feo .
19. Remittances and items not allocated .327,092,274 |..
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiii s [
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE .............ccueveiieieiiiieieiiieieieie et [ee e 84,986,256
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 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates .............cccoceveniiiinininns
2405 Drafts OULSTANMING ... .eoieeeiieeiei ettt ettt e e s e eae e es e e eae e st e s e e s e easeemeeeneees e e emeeemeenaee s eenseenseanseenseenseans [oreeiaseiae s e e e e s e e st e saesns [eaeeeeeiae s s
24.06 Liability for amounts held under UNINSUIEd PIANS .........ocuiiiiiiiiieiieiee sttt ettt et saeesaeesbeesbeesbeenbees [eaesaesaesaesaaesae e s saeens .
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa 2,871,856,303 |.....coeeeeeeeeeeereene
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen .367,105,137 |.. ...271,440,173
24.09 Payable for securities ..... ... 590,408,425 |.. ...258,387,678
24.10 Payable for securities lending 1,003,491,732 |............ 1,003,570,333
24.11 Capital NoteS $ ...cvevvvveevrecrcrrcceeeeee. AN INEErESENEIEON $ .o et [ eereeee ettt
25. Aggregate write-ins for liabilities 12,665,595,735 12,689,503, 197
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 145,524,724 767 136,060, 666,729
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 65,904,418,915 |........... 60,338,737,225
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 211,429,143,682 196,399,403,954
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 459,253,076
35, UNaSSIGNEA fFUNAS (SUPIUS) w......vueececeeeeeiicececeeee e caceeeeee s s s saeeeee s s s s assese s s s ssssssesesassssassssessssssassssesasssassssssesasanssassssesssnasanen |resassssees 3,653,976,403
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..... 53,799,804 in Separate Accounts Statement) .............. 8,570,804,789 8,391,745,681
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 8,595,804,789 8,416,745,681
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 220,024,948,471 204,816,149,635
DETAILS OF WRITE-INS
2501. Obligations under structured settlement agreements ... |oeseeeiens 11,920,316,811 |......... 11,428,057 ,478
2502.  Derivatives—Collateral 1TabiliTy ..ottt enens [oesesssssenenas 725,595,830 |........... 1,240,684 ,850
2503. Liability for interest on Claims ..ot nsnenenenens [eeneneenenenenes 10,022,348 [ 10,099,450
2598. Summary of remaining write-ins for Line 25 from overflow page ,160, .... 10,661,419
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,665,595,735 12,689,503,197
£ 0 ) RO OO PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAJE .........cccciiiiiiiiiiiii et [eoe e esiaes [oosese s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401, Admitted disalloned IMR ...ttt [eeteteten e 459,253,076 |.....coeec.. 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) 459,253,076 528,131,646




STATEMENT AS OF SEPTEMBER 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 21,527,947 ,488 |.......... 16,540,641,582 |.......... 21,985,659,806
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 31,534,158 |..ococene 42,758,626 |......cccuenve 58,323,964
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..4,472,015,737 |.. ..4,058,355,923 |.. ..5,501,855,305
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(29,009,903)]|.. ..(20,289,940)|.. ..(28,354,219)
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ...............cccceueeveifreeeccnenene 40,225,691 |..cccooeneee 37,130,300 |.cveverernee 46,376,966
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 77,951,289 | 625,810 [.ooovoverereiene 687,141
7. Reserve adjustments on reiNSUranCe CEAEM .............cocvevvivivcueueuiieeeeeeie et ee st es s e (931,137) [ (477,839) e (1,269,432)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueuerriiiseieeeiieeesesesessssesesese s ssssesesesssssese s ssns [ressciceeeseenas 704,964,429 |.............. 684,198,753 |............... 915,444,562
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 227,611,135 211,769,759 288,052,456
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 27,052,308,887 21,554,712,974 28,766,776,549
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 1,755,128,237 |............ 1,657,150,505 |............ 2,260,978,263
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 2,076,812 |...coviee 1,487,560 |..cocooveveeee 1,826,462
12, ANNUILY DENETILS ...vtiriiececietsireccieie sttt ettt et ses st s s senses et s s ennsnseseseseee e 2,966,510,977 |............ 3,016,463,275 |........... 4,005,636,971
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeeeeeieieverereeceeeees oo 41,238 162,463 289,558
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ...........cccovoeiiiiiiiniiiiiini i [ [
15.  Surrender benefits and withdrawals for life contracts ..................... 14,430,290,049 13,830,500,065 17,393,286, 587
16, GrOUDP CONVEISIONS .....cueieieieireseseseeeaeasseseseseseaeassssesesesesesssssssssssesesesesesssssssesesesesesssssssssesesesesessansssad|osesesesesesenenenaes 192,000 (145,102)]...cvoeecicens 90,945
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 74,573,117 | 51,301,789 | 72,183,379
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.cccviieieverereeeeeeeeeee e 41,926,966 |................ 39,336,795 |cvcvercrcinn 53,252,318
19. Increase in aggregate reserves for life and accident and health contracts 6,061,903,476 2,336,859,476 4,222,051,055
20.  Totals (LINES 10 10 1) .uururiiiuiueieeeieieecueeeeeeseeeseaeeeee e esesssesese s sassesesees e ssesesesesesssesesesesesssnnnsesesssssnas oesannnnns 25,332,642,872 |.......... 20,933,116,826 |.......... 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 ................. | 822,557,561 |..ccveeene 767,868,797 |............ 1,064,410,650
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............ccveveveueeeevievererereeeeee e 109,196,683 |................. 88,961,168 |............... 117,868,834
25. Increase in loading on deferred and uncollected PremMiUMS ............c.ccovoveveueucieeieieie et e s e (34,602)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (216,542,988)|.......... (1,260,191,714).......... (1,613,508,892)
27. Aggregate write-ins for deductions .... 50,545,453 18,694 11,853
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 26,762,449,437 20,993,695,976 28,210, 365,680
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 289,859,450 |............... 561,016,998 |............... 556,410,869
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccciviiiriuereriiiiiieeeieeiiesese e essese st snssse s s |ecscecseesnenas 289,859,450 |............... 561,016,998 |.............. 556,410,869
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 176,048,113 198,837,991 210,026,649
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 113,811,337 | 362,179,007 |................ 346,384,220
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... 36,407,075 (excluding taxes of $  ......cccouee. 10,976,869
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 152,553,951 (22,860,806) (70,980,429)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 266,365,288 339,318,201 275,403,791
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 8,416,745,681 8,929,135,758 8,929,135,758
37, NEtINCOME (LINE 35) ...uueiiiucueeeeeeeieieseeeae et e eseseseee s sssesesesesessesesesesssssesesesesassssssesesasssssssesesassssae ferssesnsesesnenn 266,365,288 |......cccocenv 339,318,201 |..coovennnee 275,403,791
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(63,192,963) (646,656,079)|.. ..(94,866,663)|.. ..368,492,220
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ..534,050,822 |.. ..168,051,724 |.. (211,468,376)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..120,306,699 |.. 172,923,389 |.. ..167,079,068
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... (9,266,778)].. (228,263,490)|.. (264,087,997)
42. Change in liability for reinsurance in unauthorized and certified companies ............ - (2,188,090) ... (20,440) ... 2,983,628
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..............oococeeecfoeececcnns 51,326,861 .o [ 182,824,592
44,  Change in asset VAIUALION FESEIVE ...........c.c.c.ceuiieeeieteeeeeeeeeeee ettt eaes s s s s s sesesssssnes e neeeaneas (129,106,455)|.............. (110,696,913)|............. (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 ... 36,173,164 |.. ...46,980,976
47. Other changes in surplus in Separate AcCOUNtS SAtEMENt ...........c.cevruiieiieieiereieeceeeeeee e oo (5,773,160) | ..veveennee (39,487,303) ..o (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 199,340 199,340
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 179,059, 108 (646,668,991) (512,390,077)
55. Capital and surplus, as of statement date (Lines 36 + 54) 8,595,804 ,789 8,282,466, 767 8,416,745,681
DETAILS OF WRITE-INS
08.301. Intercompany management, administrative and distribution fees ..o e 91,700,724 |..oooveee. 82,299,473 |.ccooe 114,603, 100
[0 T 02TV SUTRRRT 74,789,385 |....cocnve. 66,946,354 |................. 89,398,675
08.303. Fee income from deposit CONTract ... 56,127,402 |...ccveeeeee 59,377,353 | 79,311,678
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 4,993,624 |................... 3,146,579 |...coviee 4,739,003
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 227,611,135 211,769,759 288,052,456
2701. Adjustment in funds withheld ........ccccooveveririiin ...51,807,600 |..
2702. Fines, penalties and fees from regulatory authorities ... 163,121
2703. Other eXPEeNSE .........cccceeeieiiieiieiieieeceee et (1,425,268)
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) 50,545,453
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) 199,340 199,340




STATEMENT AS OF SEPTEMBER 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 18,156,715,678 |.......... 13,417,185,058 |.......... 18,059,016,842
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 4,189,168,171 |............ 4,187,434,654 |........... 5,101,727,039
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 1,007,235,343 896,528,013 1,203,558,737
4. TOtal (LINES 110 B) ..ottt 23,3683,119,192 18,501,147,725 24,364,302,618
5. Benefit and 10SS related PAYMENLS ..........c.ccceeieiiiiiiiereiceieee ettt en s [oesrnnas 15,939,821,368 |.......... 15,355,099,369 |.......... 19,657,022,096
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (148,008,488)|.......... (1,238,958,780)|.......... (1,574,490,814)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,467,330,909 |............ 1,261,361,352 |............ 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 $ .............. (83,025,962) tax on capital
GAINS (IOSSES) ...ttt b bbb 136,918,212 148,668,779 234,011,630
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 17,396,062,001 15,526, 170,720 20,085,341,966
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 5,957,057,191 2,974 977,005 4,278,960,652
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt ... 19,083,392,750 |.......... 13,294,520,984 |.......... 19,343,812,669
12.2 Stocks .............. 443,410,816 247,092,483 333,952,759
12.3 Mortgage loans ... 1,792,726, 161 1,946,871,464 2,623,649,002
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiriciietreei ettt [eeessinessneas 258,276,680 |................ 271,236,500 |....ocvveneene 351,952,667
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens 528,170 |.coiveiicicenne (940,897)|....cecvevenvne (1,257,411)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 593,828,892 669,643,035 608,943,209
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieiiieeeeeeseveieeeeee et sneneens oeennas 22,172,163,469 |.......... 16,428,423,569 |.......... 23,261,052,895
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbttt [ereeineas 24,959,737,142 |.......... 13,900,715,113 |.......... 19,667,875,913
13.2 SEOCKS ...ttt enna [ereenennnanaeaas 177,020,048 |................ 293,394,431 | 358,908, 151
13.3 MOMGAGE I0BNS ......ceeiiiiecicec it [eeaeannenns 4,027,721,443 |............ 2,726,998,360 |............ 4,689,434 ,485
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiericiicireei ettt [oeessinessneaes 866,575,351 |....ccoveeeene 571,956,523 |............... 698,044,494
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 602,012,018 92,200,970 99,785,194
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 30,633,066,002 17,585,265, 397 25,514,048 ,237
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 45,272,366 69,548,693 96,717,225
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (8,506,174 ,899) (1,226,390,521) (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 ...............ccccoeveeeereeeeeiens [oeeeeieiencns 180,014,255 |............... 295,721,221 | 339,943,434
16.5 DivideNnds 10 SLOCKNOIAETS ........cuiuiiiiiiicieieeeiein et s s s e e s s s s esesennnnnnns [eoeicieasenesssicasasssssnniseens [oeeeereseanenes 890,000,000 |......cccouc.e. 890,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 2,766,662,830 292,143,832 288,255,752
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 2,946,677,085 (302,134,947) (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.cccevee. 397,559,377 |.......... 1,446,451,537 |............ 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) 3,760,816,268 3,142,261, 157 3,363,256,891
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Transfer of bond investment to bond investment ... [, 1,139,032, 141 | 591,657,428 |.............. 913,976,517
20.0002. Transfer/exchange of bond investment to equity investment ..o o 442,059,746 |................. 24,638,021 |....ccoveee 24,638,021
20.0003. Depreciation/ amortization on fixed assets ......ccceenn. ...82,281,143 |.. 67,580,366 |.. ... 91,307,294
20.0004. Transfer of mortgage loans to other invested assets 40,969,231 [ooieiieeeeee ....30,600,000
20.0005. Capitalized interest on DoNdS ..o e 34,025,058 |................. 40,213,713 | 52,121,325
20.0006. Transfer of equity to charitable organizations ... [ 30,177,315 |
20.0007. Low income housing tax credit unfunded commitments ..... ... 29,167,497 |.. 47,921,230 |..
20.0008. Transfer between equity investment to equity investment ... ...28,964,845 |.. .. 3,479,270 |..
20.0009. Transfer from mortgage loan asset to mortgage loan asset .. 125,427,926 |....oovveiiiiciee
20.0010. Capitalized interest on mOrtgage 10aNS ......ocooiiiiiiiiiiiiieieie et 21,702,905 , 377,525




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

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

20.0011. Dividend reinvestment of equities ...

20.0012. Transfer of bonds from NYLIAC to NYL

....... 767,581
462,771,608

5.1




STATEMENT AS OF SEPTEMBER 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 1,921,986,105 |........... 1,517,709,883 |............ 1,976,970,227
GIOUP T .. e 8,282,419 |...cooovvrne 9,722,084 |................ 21,555,912
INGIVIAUAI @NNUITIES ... o 21,765,778,919 |.......... 14,490,881,662 |.......... 19,323,460,312
GOUP @NMNUILIES ......vcviiveviieeeieteeetee ettt ettt ete et et et et et et e e s tese st esessese st esesebessesensasessssessssesessesessasesasedstesenteseseseeeseneas 12,550 [ 48,800 | 50,250
ACCIHENT & NBAILN ... 34,000,317 [ [
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 HIOUGN 7) .......oiiiiciiciiciice e e 23,730,150,309 |.......... 16,018,362,429 |.......... 21,322,036,701
DEPOSIt-tYPE CONMTACES ........vveieieiieicieteiiceieiete ettt se st s s s sesesens [eeseseneeeeees 496,258,228 |............... 529,208,594 |............... 675,292,019
Total (Lines 8 and 9) 24,226,408,537 16,547,571,023 21,997,328,720
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STATEMENT AS OF September 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 September 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

(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

Capital and Surplus

(5) Statutory capital and surplus Delaware state basis
(Page 3, Line 38, Columns 1 & 2) XXX 3 38

(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

B. No change.

C. (1) Nochange.

(2) 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.

(3)-(5) No change.

(6) 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.

266,365,288

275,403,791

266,365,288

275,403,791

8,595,804,789

8,416,745,681

8,595,804,789

8,416,745,681




STATEMENT AS OF September 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)

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.

Change in Reserve Valuation Basis

In 2025, the Department granted approval for the Company to change the reserve valuation basis for fixed deferred annuities to the Standard
Valuation Law (SVL). Prior to this change, reserves for fixed deferred annuities with market value adjustments were computed in accordance
with the minimum statutory reserve standard under the New York State Department of Financial Services ("NYSDFS") Regulation 127, which
required the use of Plan Type C valuation rates. Under the SVL, which is the Delaware minimum reserve standard, these contracts are valued
using Plan Type B rates. As of December 31, 2024, the impact of this change in reserve valuation basis resulted in a reduction in policy
reserves and a corresponding increase in statutory surplus of $51 million.

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 September 30, 2025.

(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
™ 2) @) (4) (5) (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

General Account

007034BNO 136,767 136,282 485 136,282 133,576 9/30/2025
02660TGA5 23,605 22,723 882 22,723 16,064 9/30/2025
059469AF3 358,504 354,899 3,605 354,899 324,431 9/30/2025
12627HAKGE 309,882 299,839 10,043 299,839 278,121 9/30/2025
12628KAF9 360,759 341,558 19,201 341,558 311,376 9/30/2025
12628LAJ9 61,358 61,205 153 61,205 57,301 9/30/2025
12629EAD7 487,256 480,878 6,378 480,878 388,991 9/30/2025
126384AQ9 10,304 10,295 9 10,295 9,804 9/30/2025
12638PAE9 626,532 624,471 2,061 624,471 535,120 9/30/2025
12667FJ55 526,701 526,618 83 526,618 484,059 9/30/2025
12667G6W8 604,837 597,664 7,173 597,664 544,247 9/30/2025
12667GXMO 571,443 569,285 2,158 569,285 522,831 9/30/2025
12667GXN8 200,329 199,587 742 199,587 186,148 9/30/2025
12668AMN2 670,847 663,254 7,593 663,254 609,463 9/30/2025
161546GK6 915,034 914,578 456 914,578 898,605 9/30/2025
17309BAB3 69,433 68,967 466 68,967 64,425 9/30/2025
17309YAF4 281,729 276,612 5,117 276,612 257,843 9/30/2025
225470895 235,394 235,173 221 235,173 189,279 9/30/2025
23312RAA3 16,540,944 8,250,000 8,290,944 8,250,000 3,258,585 9/30/2025
32051GTD7 193,692 191,818 1,874 191,818 187,114 9/30/2025
3622E8AC9 1,347,708 1,342,956 4,752 1,342,956 1,218,431 9/30/2025
3622E8AF2 636,675 633,327 3,348 633,327 589,827 9/30/2025
3622EUAB2 256,608 255,279 1,329 255,279 234,802 9/30/2025
3622EUACO 555,660 552,540 3,120 552,540 512,480 9/30/2025
3622MPAT5 11,444 11,336 108 11,336 10,010 9/30/2025
362334MD3 30,269 29,632 637 29,632 26,858 9/30/2025
362375AF4 290,641 288,121 2,520 288,121 267,984 9/30/2025
36242DD26 237,767 236,860 907 236,860 232,031 9/30/2025
4662472Q9 225,031 224,644 387 224,644 193,807 9/30/2025
46627MEA1 591,879 585,103 6,776 585,103 533,729 9/30/2025
46628SAE3 1,001,994 972,869 29,125 972,869 939,966 9/30/2025
46628SAGS8 711,808 691,376 20,432 691,376 677,174 9/30/2025
46630MAG7 213,286 212,574 712 212,574 184,528 9/30/2025
57643MCG7 60,988 60,710 278 60,710 61,311 9/30/2025
61749EAD9 1,185,952 1,182,193 3,759 1,182,193 1,033,235 9/30/2025
61749EAE7 339,115 338,039 1,076 338,039 298,250 9/30/2025
61749EAHO 373,235 372,688 547 372,688 321,345 9/30/2025
61750YAB5S 27,624 27,261 363 27,261 27,474 9/30/2025
61750YAD1 718,122 708,258 9,864 708,258 693,849 9/30/2025
61750YAE9 100,498 99,157 1,341 99,157 99,043 9/30/2025
61750YAJ8 193,903 191,264 2,639 191,264 188,452 9/30/2025
61751DAE4 198,272 196,302 1,970 196,302 176,246 9/30/2025
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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
61752RAH5 202,949 201,566 1,383 201,566 190,634 9/30/2025
61752RAJ1 439,383 436,461 2,922 436,461 425,470 9/30/2025
61752RAM4 423,294 419,691 3,603 419,691 409,532 9/30/2025
65537BAC4 1,135,510 1,122,868 12,642 1,122,868 1,010,597 9/30/2025
65537BAF7 739,383 731,605 7,778 731,605 660,255 9/30/2025
69336RBS8 2,666 940 1,726 940 — 9/30/2025
75970HAD2 91,018 89,421 1,597 89,421 89,302 9/30/2025
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
46628SAGS8 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
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() ) (©) (4) (%) (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
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
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 75,713,009 66,485,280 9,227,729 66,485,280 57,184,650
Guaranteed Separate Accounts
059469AF3 59,625 59,027 598 59,027 54,072 9/30/2025
12627HAKG 54,512 52,766 1,746 52,766 49,080 9/30/2025
12628KAF9 47,056 44,551 2,505 44,551 40,614 9/30/2025
126384AQ9 10,304 10,295 9 10,295 9,804 9/30/2025
17309YAF4 183,609 180,274 3,335 180,274 168,042 9/30/2025
23312RAA3 501,255 250,000 251,255 250,000 98,745 9/30/2025
3622E8AC9 28,675 28,574 101 28,574 25,924 9/30/2025
3622MPAT5 11,407 11,336 71 11,336 10,010 9/30/2025
61749EAD9 52,710 52,542 168 52,542 45,922 9/30/2025
61749EAE7 26,086 26,003 83 26,003 22,942 9/30/2025
61749EAHO 79,979 79,862 117 79,862 68,860 9/30/2025
61750YAE9 25,124 24,789 335 24,789 24,761 9/30/2025
61750YAJ8 72,714 71,724 990 71,724 70,670 9/30/2025
61751DAE4 28,324 28,043 281 28,043 25,178 9/30/2025
75970HAD2 10,557 10,371 186 10,371 10,384 9/30/2025
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
61750YABS 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
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() ) @) (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

12627HAK6E 57,584 56,239 1,345 56,239 51,745 3/31/2025
3622MPAT5 11,991 11,882 109 11,882 10,571 3/31/2025
61750YAE9 25,840 25,752 88 25,752 25,594 3/31/2025
61750YAJ8 74,776 74,530 246 74,530 73,049 3/31/2025
61751DAE4 29,914 29,721 193 29,721 26,522 3/31/2025
76110VSU3 66 64 2 64 63 3/31/2025
Subtotal -
Guaranteed
Separate
Accounts 2,493,954 2,204,367 289,587 2,204,367 1,909,639
Grand Total XXX XXX $ 9,517,316 XXX XXX

E.

“4)

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

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 September 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  $ 2,570,213,058 $ 45,563,974 $13,615,076,464 $1,349,331,191 $16,185,289,522 $1,394,895,165

Guaranteed
Separate Accounts 119,182,064 2,206,493 851,656,938 108,495,460 970,839,002 110,701,953
Total $ 2,689,395122 $ 47,770,467 $14,466,733,402 $1,457,826,651 $17,156,128,524 $1,505,597,118

®)

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

Dollar Repurchase Agreements and/or Securities Lending Transactions

(1) - (2) No change.

@)

Collateral Received
a. No change.

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

c. No change.

(4) - (7) No change.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

M

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company enters into tri-party reverse repurchase agreements to purchase and resell short-term securities. The Company as a
cash provider receives securities as collateral, having a fair value at least equal to 102% of the purchase price paid by the Company
for the securities and the Company’s designated custodian takes possession of this collateral. The Company is not permitted to sell
or repledge these securities. The collateral is not recorded on the Company’s financial statements. However, if the counterparty
defaults, the Company would then exercise its rights with respect to the collateral, including a sale of the collateral. The fair value of
the securities held as collateral is monitored daily and additional collateral is obtained, where appropriate, to protect against credit
exposure. The Company records the amount paid for securities purchased under agreements to resell in cash, cash equivalents and
short-term investments. At September 30, 2025, the carrying value and fair value of securities held under agreements to purchase
and resell was $506,002,000, 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 4.20%.

(2) Type of repo trades used

7.5



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

NOTES TO FINANCIAL STATEMENTS

Second
First Quarter Quarter Third Quarter
a. Bilateral (YES/NO) NO NO NO
b. Tri-Party (YES/NO) YES YES YES

(3) Original (flow) & residual maturity

First Quarter 2025 Second Quarter 2025 Third Quarter 2025

a. Maximum Amount

502,890,000

Open - no maturity

512,161,000

Overnight 509,436,000

2 days to 1 week

> 1 week to 1 month

> 1 month to 3 months

> 3 months to 1 year

N oo~ wNhd =2
P P P P P B ©
R R A IR
P P P B P B B

> 1 year

b. Ending Balance
Open - no maturity

497,311,000

506,123,000

Overnight 506,002,000

2 days to 1 week
> 1 week to 1 month

> 1 month to 3 months

> 3 months to 1 year

No o~ wNh~
P P P B P P ©
P P P B PL B »
P P P B P B ©

> 1 year
(4) Not applicable.

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

First Quarter 2025 Second Quarter 2025 Third Quarter 2025

a. Maximum Amount 502,890,000 $ 512,161,000 $ 509,436,000

b. Ending Balance $ 497,311,000 $ 506,123,000 $ 506,002,000

(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 — 506,002,000 — — — — — —
ABS - FV — — — — — — _ _
Preferred stock - FV — — — — — — — —

Common stock — — — — — — — —
Mortgage loans - FV — — — — — — — _
Real estate - FV — — — — — — — _
Derivatives - FV — — — — — _ _ _

S@ o a0 TP

Other invested assets - FV — — — — — — — —

Total assets - FV $ — $506,002,000 $ — S — 3 — 3 — 5 — $ —
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(7) Collateral pledged - secured borrowing

First Quarter 2025 Second Quarter 2025 Third Quarter 2025
a. Maximum Amount
1. Cash $ — $ — $ —
2. Securities (FV) $ 512,947,800 $ 522,404,220 $ 519,624,720
3.  Securities (BACV) XXX XXX XXX
4.  Nonadmitted subset (BACV) XXX XXX XXX
b. Ending Balance
. Cash $ — $ — $ —
. Securities (FV) $ 507,258,065 $ 516,246,357 $ 516,123,139

1
2
3. Securities (BACV) — — —
4. Nonadmitted subset (BACV) — — —

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

Amortized Cost Fair Value
a. Overnight and continuous $ — 3 —
b. 30 days or less $ — 3 —
c. 31to 90 days $ — $ —
d. >90 days $ 516,123,139 $ 516,123,139

(9) At September 30, 2025, the Company did not have a recognized receivable for return of collateral.
(10) At September 30, 2025, the Company did not have a recognized liability to return collateral.
Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for a Sale

Not applicable.

Real Estate

No change.

Low-Income Housing Tax Credits

No change.

Restricted Assets

No change.

Working Capital Finance Investments

Not applicable.

Offsetting and Netting of Assets and Liabilities

Not applicable.

5GI Securities
No change.
Short Sales
Not applicable.
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 59 15

Aggregate Amount of Investment Income $ 13,802,723 | $ 192,063

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

Not applicable.
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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.

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

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

1. Current year

Separate
Total General Account Accounts
Membership stock - Class A $ —  $ — ¢ —
Membership stock - Class B 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 7,703,336,488 $ 7,703,336,488 $ —
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 — 3 —

(3) Collateral pledged to FHLB of Pittsburgh

a. At September 30, 2025, the Company did not have a balance due to the FHLB of Pittsburgh.
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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 $ 3,037,157,261 $ 3,037,157,261 $ —
2. Current year general account $ 3,037,157,261  $ 3,037,157,261  $ —
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate accounts $ 2,5635,419,680 $ 2,535,419,680 $ —

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

a. At September 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 $ — $ — —

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.
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STATEMENT AS OF September 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION
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F. All Other Contingencies
No change.
Leases
A. Lessee Operating Lease
No change.
B. Lessor Leases
Not applicable.
Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No change.
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A.

B.

C.

Transfers of Receivables Reported as Sales

Not applicable.

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

(2) - (7) Not applicable.

Wash Sales

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

(2) The details by NAIC designation of 3 or below, or unrated, of securities sold through the nine months ended September 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 — — — —
— 8 — 3 — 3 —

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

Not applicable.

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

No change

Fair Value Measurements

A.

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

The following table represents the balances of assets and liabilities measured at fair value or net asset value ("NAV") as of September 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
Assets at fair value
Preferred stocks $ — $ 228,351,629 $ — $ — $ 228,351,629
1. Preferred stocks — 228,351,629 — — 228,351,629
2. Bonds
Issuer Credit Obligations — 3,213,728 542,646 — 3,756,374
Asset-Backed Securities 18,582,246 — — 18,582,246
Total bonds — 21,795,974 542,646 — 22,338,620
3. Common stocks 479,921,523 540 33,299,180 — 513,221,243
4. Derivative assets
Foreign currency swaps — 54,507,690 — — 54,507,690
Inflation swaps — 2,958,587 — — 2,958,587
Interest rate swaps — 190,626,893 — — 190,626,893
Equity options — 477,612,635 — — 477,612,635
Interest rate options — — — — —
Foreign currency forwards — 485,938 — — 485,938
Futures 58,900 — — — 58,900
Total derivative assets 58,900 726,191,743 — — 726,250,643
5. Separate accounts assets 56,781,207,319 8,671,607 22,342  2,812,700,760 59,602,602,028
6 Other invested assets — 43,100,278 9,461,151 — 52,561,429
Total assets at fair value $ 57,261,187,742 $ 1,028,111,771 $ 43,325,319 $ 2,812,700,760 $ 61,145,325,592
Liabilities at fair value
1. Derivative liabilities
Interest rate swaps $ — $ 101,577,653 $ — $ — $ 101,577,653
Foreign currency swaps — 6,153,616 — — 6,153,616
Interest rate options — — — — —
Foreign currency forwards — 2,252,129 — — 2,252,129

Inflation swaps — — — — —

Futures

Bond Forwards — — — — —
Total derivative liabilities — 109,983,398 — — 109,983,398
2. Separate accounts liabilities -

derivatives'

— 1,371,008 — — 1,371,008

Total liabilities at fair value $ — $ 111,354,406 $ — 3 — $ 111,354,406

() 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 September 30, 2025:
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Total gains  Total gains

Transfers Transfers or (losses) or (losses)

Balance at

Balance at

o7i01/2025 | Into, Sutof includedin includedin Purchases lssuances  Sales  Settlements  gg/30/2025
Net Income Surplus

Assets:

Preferred stocks ¢ 28,099,882 $ — $(28,099,882) $ — $ — — — 3 — 3 — 3 —
Bonds:

Issqer Credit

Obligations 523,441 19,205 $ 542,646

Asset Backed

Securities — $ —
Total Bonds 523,441 — — — 19,205 — — — — 542,646
Common stocks 24,292,580 9,006,600 — — — 33,299,180
Derivatives — — — — —_ —_ —_ —_ —_ —
Separate accounts
assets 23,571 — — — (1,229) — — — — 22,342
Other invested
assets 40,816,813 —  (35,993,919) — — 4,655,652 —  (17,395) — 9,461,151
Total $ 93,756,287 $ 9,006,600 $(64,093,801) $ — $ 17,976 $4,655652 $ — $(17,395) $ — $ 43,325,319

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 pe
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
a change in the security’s measurement or changes in redemption restrictions of certain separate account investments.

Transfers into Level 3 totaled $9,006,600 for the three months ended September 30, 2025, which relate to common stocks d

riod, or

data or

uetoa

change in price source. Transfers out of Level 3 totaled $64,093,801 for the three months ended September 30, 2025 which relate to
$35,993,919 of 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 and $28,099,882 of preferred stock that transferred out of Level 3

due to a corporate action conversion to common stock, which are classified as Level 1.

(3) Determination of Fair Value

The Company has an established and well-documented process for determining fair value. Security pricing is applied using a
hierarchy approach whereby publicly available prices are first sought from nationally recognized third-party pricing services. For
most private placement securities, the Company applies a matrix-based pricing methodology, which uses spreads derived from third-
party benchmark bond indices. For private placement securities that cannot be priced through these processes, the Company uses
internal models and calculations. All other securities are submitted to independent brokers for prices. The Company performs
various analyses to ascertain that the prices represent fair value. Examples of procedures performed include, but are not limited to,
back testing recent trades, monitoring trading volumes, and performing variance analysis of monthly price changes using different

thresholds based on asset type. The Company also performs an annual review of all third-party pricing services. During this

review,

the Company obtains an understanding of the process and sources used by the pricing service to ensure that they maximize the use
of observable inputs, the pricing service’s frequency of updating prices, and the controls that the pricing service uses to ensure that
their prices reflect market assumptions. The Company also selects a sample of securities and obtains a more detailed
understanding from each pricing service regarding how they derived the price assigned to each security. Where inputs or prices do
not reflect market participant assumptions, the Company will challenge these prices and apply different methodologies that will
enhance the use of observable inputs and data. The Company may use non-binding broker quotes or internal valuations to support
the fair value of securities that go through this formal price challenge process. At September 30, 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 proc
securities. The committee is comprised of representatives from the Company's Investment Management group, Cont
Compliance and Security Operations. The committee meets quarterly and is responsible for the review and approval
Company’s valuation procedures. The committee is also responsible for the review of pricing exception reports as well as the
of significant inputs used in the valuation of assets that are valued internally.

ess for
roller's,
of the
review

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 the general classification of such instruments pursuant to the valuation hierarchy.

Level 1 measurements

SVO identified bond ETF

as well

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
funds are classified and accounted for as common stock.

Common stocks

mutual

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
prices in active markets that are readily and regularly available.
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Separate accounts assets

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

hierarchy. Common stocks are generally traded on an exchange.

Level 2 measurements

Preferred stocks

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

combination of the two.

Bonds

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

inputs.

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

standardized and based on market transactions.

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

C. The following table presents the carrying amounts and estimated fair values of the Company’s financial instruments at September 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 ~ $71,275,178,076  $75,419,554,770 $ — $68,509,430,838 $ 2,765,747,238 $ — 3 —
Asset Backed Securities 31,621,196,133 32,758,100,104 —  29,665,115,958 1,956,080,175 — —
Total Bonds 102,896,374,209 108,177,654,874 —  98,174,546,796 4,721,827,413 — —
Preferred stocks 228,351,629 228,351,629 — 228,351,629 — — —
Common stocks 536,721,238 536,721,238 479,921,523 540 33,299,180 23,499,995 —
Mortgage loans 19,214,207,016 19,583,186,354 — — 19,214,207,016 — —
Cash, cash equivalentsand 3 760,816,268 3,760,816,269 454,398,990  3,306,417,278 — — —
short-term investments
Derivatives 1,136,264,389 938,007,145 58,900 1,136,205,489 — — —
Derivatives - collateral 104,190,665 104,190,665 —_ 104,190,665 — — —
Other invested assets. 1,076,891,526 973,510,219 — 414,527,168 662,364,358 — —
Investmentincome dueand 4 127 658,409 1,127,658,409 —  1,127,658,409 — — —
accrued
Separate accounts assets 65,536,038,752 65,940,496,157  56,795,800,542 4,736,240,544 1,191,296,906 2,812,700,760 —
Total assets $195,617,514,101 $201,370,592,959 $57,730,179,955 $109,228,138,51¢ $25,822,994,873 $2,836,200,755 $ —
Liabilities:
Deposit fund contracts:

Annuities certain $ 1,837,444,853 $ 1,855,794,579 $ — — $1,837,444,853 $ — 3 —
Derivatives 298,281,473 367,105,137 — 298,281,473 — — —
Derivatives - collateral 725,595,830 725,595,830 — 725,595,830 — — —
Payable to parent and 247,843,878 247,843,878 — 247 843,878 _ _ _
Borrowed money - - - - - - -
Amounts payable for 1,003,491,732 1,003,491,732 —  1,003,491,732 — — —
securities lending
Separate accounts liabilities 15.965.248 12.755.068 . 15.965.248 . _ _
- derivatives
Total liabilities $ 4,128,623,014 $ 4,212,586,224 $ — $2,291,178,161 $ 1,837,444,853 $ — $ —

1 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
$2,520,033,916 and a fair value of $2,526,586,004 at September 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 $758,881,500 at September 30, 2025. The fair value of this security is calculated
internally using observable inputs and is therefore classified at Level 2.
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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.

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

9/30/2025
Category of Investment Fair Value Determined Unfunded Redemption Redemption
Investment Strategy using NAV Commitments Frequency Notice Period
Monthly,
Hedge Fund Multi-Strategy 2,304,529,153 $ Quarterly ,Semi- 150 gavs or less

Private Equity
Hedge Fund
Hedge Fund

Mutual Fund

21. Other Items

Venture Capital

Fixed Income
Arbitrage

Long/Short Equity

Private Credit

422,411,206

79,224,063

6,536,338

23,499,995

2,836,200,755 $

Annually and
Annually

Quarterly
Quarterly
Monthly

Quarterly

95 days or less
100 days or less
30 days

6 months

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 nine months ended and as of September 30, 2025, the
Company has ceded $2,720,389,438 in premiums and $2,749,194,658 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. As of September 30, 2025, there was no 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:
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23.

24.

25.

26.

27.

28.

29.

30.

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

NOTES TO FINANCIAL STATEMENTS

(1) Net negative (disallowed) IMR

(2) Negative (disallowed) IMR admitted

(3) Calculated adjusted capital and surplus

Prior Period General Account Capital & Surplus
From Prior Period SAP Financials
Net Positive Goodwill (admitted)

EDP Equipment & Operating System Software
(admitted)

Net DTAs (admitted)
Net Negative (disallowed) IMR (admitted)
Adjusted Capital & Surplus

(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

(5) Allocated gains/losses to IMR from derivatives

Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Prior Period

Fair Value Derivative Gains & Losses Realized to IMR -
Added in Current Period

Fair Value Derivative Gains & Losses Amortized Over
Current Period

Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Current Period Total

Insulated Non-Insulated
General Separate Separate
Total Account Account Account
$ 476,975,639 |[$ 459,253,076 |$ 17,722,563 | $ —
476,975,639 459,253,076 17,722,563 —
Total
8,190,664,326
130,211,411
772,045,690
481,903,358
$6,806,503,867
7.0 %
Gains Losses

$ 573,052,486
376,262
13,818,697

559,610,051

$ 561,815,726
1,831,802
15,601,520

548,046,008

Events Subsequent

At November 12, 2025, the date the financial statements were available to be issued, there have been no events occurring subsequent to the

close of the Company’s books or accounts which would have a material impact on the financial condition of the Company.

Reinsurance

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

B -H. Not applicable.

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
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31.

32

33.

34.

35.

36.

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

NOTES TO FINANCIAL STATEMENTS

Not applicable.
Reserves for Life Contracts and Annuity Contracts

No change.

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

No change.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No change.

Premium and Annuity Considerations Deferred and Uncollected

No change.

Separate Accounts
No change.
Loss/Claim Adjustment Expenses

Not applicable.
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GENERAL INTERROGATORIES

2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

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....




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

9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

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? ................coceeverierereresiieceeieeeenns 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[ ] No[X]
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, 21,571,226
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 agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et 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: ...........cccccceeoeeneee
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 ..ottt e et e e e e ee e e e ee et et e et e et e e et et ee et et et ettt et et et e e et et et et ee et ee et ee et e e ee e $ . 3,297 517,367 $. 3,545 002,485
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other ....2,109,378,394 3. ...2,331,471,224
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....5,406,895,761 5. ...5,876,473,709
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiieiieeee et eee D et B e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... $ ..1,044,203,254
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .. 1,043,682, 135
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 1,003,491,732
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17.3
17.4

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JPMOr@an ChaSe .......ococvvveveeeecececceeeee ettt 270 Park Avenue, New York, NY 10017 ..o
The Bank of New York Mellon ....o..ccoooovioeoeeeiee e 240 Greenwich Street, New York, NY 10286 .........cccoooovieovieveercereennee
The Northern Trust COMPaNY .......ccccoooiirrrneneeee e 50 S LaSalle Street, Chicago, IL 60603 .........occcooiiiierieniiieccirieenee

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]

1 2

Name of Firm or Individual Affiliation
NYL TNVESTOrS LLC ..ottt A
MacKay Shields LLC ..
Apogen 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.
Apollo Insurance Solutions Group LP ..
KKR Credit Advisors (US) LLC ..........

ccccccecrr>

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?..........coviiriirrieeieiirrree e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovverieceieneninnseeene 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 ........ DS

107717 ... . [MacKay Shields LLC ... .... | 549300Y7LLCOFU7R8H16 ........ .|DS....

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

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

109591 ... . |New York Life Investment Management LLC ... | IGJIX7QLRCSK7CYIGETT ........

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

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

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

107038 J.P. Morgan Investment Management Inc . |549300W78QHV4XMMBKE9 ...

.............................. Apollo Insurance Solutions Group LP ... 549300L3R6CAMA4YKNS9 ...

146629 . |KKR Credit Advisors (US) LLC ........ 1LNBLO34HQLF73FT3218
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18.1
18.2

20.

21.

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ ] No[X]
If no, list exceptions:
Initial filings that were not made within 120 days of purchase including:.

- Filings for which we have not yet received the required documentation necessary for submission to the SVO:2.....

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 SECUIES? ...........oo i 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? .............cccccoieiiie. Yes[ ] No[X]

8.2.1



STATEMENT AS OF SEPTEMBER 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.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 3,138,016
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 19,433,063,505
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 19,436,201,521

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 16,622,598

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

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

1.32 Residential Mortgages

1.33 COMMEICIAI IMOTGAGES ..........cvvvevieiieeietetetetet ettt ettt et s ss et e s et et e s esesese s s et e s e s esesessss s asas et e s esesesess s esesesesesesessas s ssasasesesesssnsss Penenesessnseseseneseneanananeeas 130,000,000
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 130,362,235
1.4 Long-Term Mortgage Loans in Process of Foreclosure
B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 19,583, 186,354
Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $
Operating Percentages:
2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 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 .........ccceeriieeiiieeeiiiieesieeessineesieeeseeessreeesnseesssneesssneessseesssneesssneessseesssneesssnessnnes [ooveesnve Ivvveennon fooeenes COFWZ L oo oot PR JAURROT T ZE0. ot ee et e st e e sneessnneesnnnees |oeeeesieesssseesnses [oreeeiirees veeensees

.23-1503749 ..01/01/2025 .. |Life Insurance Company of North America . .. | Author ized.




STATEMENT AS OF SEPTEMBER 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
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 21,800,106 |........ 203,803,858 |..........ee.220,563 [.o.ooveieiiciieins e 225,824,527 |........... 7,243,550
2. AlASKA i AK oo L e 4,681,818 |......... 81,982,401 |......0eeeren 155,590 | o 86,819,809 |............... 737,755
3. Arizona ..... . AZ ...30,976,667 |. 487,165,861 |. ..518,520,178 |.. 7,721,090
4. Arkansas .. w AR L 6,315,497 |.......... 93,680,797 |.veveeeen 739,087 oo e 100,735,381 |.. 2,388,827
5. California .. CA .313,892,128 |..... 2,809,089,938 |............2,104,190 |.....cocevvrrinrinnn e 3,125,086,256 |.. 40,677,302
6. Colorado ...... .. CO ..42,356,824 |........ 417,872,114 |. ..460,701,805 |.. 15,117,392
7. Connecticut .. . CT 50,540,845 |........ 302,340,900 |. .. 352,983,329 |.. 12,124,670
8. Delaware ............. .. DE ..82,093,983 |. ....58,888,196 |.. ..1,803,910
9. District of Columbia . . DC ,901, e 36,429,653 | 12,308 | [ 41,343,505 |.cvoeriiiieiiene
10. Florida .. .. FL 99,072,725 |..... 1,347,290,606 |............1,570,992 |.....ocoviririiiiiins e 1,447,934,323 |.. 47,539,121
11. Georgia .. GA 34,773,444 |........ 375,002,067 |........... 1,047,458 |.......ccovvvviirns [ 410,822,969 |.. 13,510,505
12.  Hawaii .. .. HI ....6,173,308 |........ 155,224,479 |. 161,483,886 ..2,407,916
13. Idaho .... . ID .... 3,039,081 |........ 118,057,382 |. 121,155,253 . 1,780,649
14. lllinois ... L IL 49,387,135 |........ 651,846,441 |. 702,372,992 .6,274,771
15. Indiana . . IN 38,810,568 |........ 164,601,469 |. 204,108,293 . 3,624,645
16. lowa ..... LA 14,200,186 |........ 186,117,596 |. 200,524,303 . 5,513,682
17. Kansas . .. KS 36,864,853 |....... 126,644,913 |. .. 163,718,941 |.. . 2,246,976
18, KENLUCKY .. KY | b s 8,126,930 |........ 141,013,519 | 777,903 o [ 149,918,352 |........... 2,713,005
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b e 25,189,975 |........ 350,042,228 |...............562,428 |.......ccovvirriirns [ 375,794,631 |........... 8,589,583
20.  MaiNe ...coooevieiiienieeneenieenieeneeieseesieenieenees. ME - e Lo s 2,645,631 |........ 102,852,727 |. .. 105,585,775 |.. ..2,159,906
21.  Maryland . ...32,697,322 |........ 365,068,492 |. 398,011,315 |.. ..6,492,310
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b e 83,420,374 |..... 1,131,568, 158 ,215,477,49% |.......... 29,967,780
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 28,212,750 |........ 380,580,346 409,359,008 |............ 6,413,610
24. Minnesota . .. MN ...59,757,966 |........ 310,112,636 |. .. 370,613,180 |..
25.  Mississippi .. MS ...11,856,988 |.......... 96,460,907 |. .. 108,581,166 |..
26, MiSSOUM ..coeeeieeieeieeieeieeieeeeseeseeseeeneees. MO e Lo s 23,331,880 |....... 369,257,552 |3, 111,570 | [ 395,701,002
27, MONtANA ...ocuveneeieeiieieeeeieeieesieeeeeneeneees. MT e b s 3,705,333 |.......... 68,121,776 |..veveeeenn 93,863 oo o 71,920,972
28. Nebraska .. ...12,759,810 |. ..80,759,553 |. ....93,579,631 |..
29. Nevada ........ ...14,291,884 |. 127,799,549 |. .. 142,184,689 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L fores 8,548,042 |....... 205,057,152 |..covoveeee 142,080 v e 213,747,254
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b o 61,923,083 |........ 846,080,730 |..............322,043 |.....oovriiieiieiins o 908,325,856
32.  New Mexico . e 1,332,712 . 160,827,702 oo 43,475 [ o 168,203,889 |.. . 4,906,657
33. New York ..... .213,614,701 |..... 2,922,339,243 |.......c0e0e.250,227 oo o 3,136,204,171 |.. 54,719,913
34. North Carolina .. ...42,538,925 526,552,130 |..c.voveeeeen 763,552 | [ 569,854,607 |.. 14,081,548
35.  North Dakota .... 3,475,646 |. ..43,541,796 |. ....47,084,053 |..
36.  OhiO ... ...30,964,540 |. 556,662,897 |. ..588,208,405 |..
37. Oklahoma . ...10,829,226 |........ 176,823,885 |. .. 188,403,788 |..
38. Oregon ......... ...12,599,475 |........ 270,994,689 |. .. 284,343,121 |.. .6,002,
39. Pennsylvania ... ...53,920,667 |........ 728,245,572 |. .. 782,986,547 |.. 15,639,402
40. Rhode Island .... ....8,185,367 |.......... 78,710,762 |. ....86,945,472 |.. ..1,133,531
41. South Carolina . ...25,590,165 |........ 312,142,177 |. .. 338,041,706 |.. ..6,595,661
42. South Dakota ... ...12,025,866 |........ 104,109,628 |. .. 116,384,025 |.. . 1,324,544
43. Tennessee ... ...82,789,389 |........ 246,994,616 |. .. 330,439,205 |.. . 4,788,056
44, Texas ....... . 129,602,720 |..... 1,541,234,511 |..oe2,195,160 [ [ 1 673,032,391 |..
45, Utah .oooiiiiciicneeneeneeneeeeseseenieeneeene. UT e b s 8,599,636 |........ 173,442,711 | 222,997 e [ 182,265,344 |..
46. Vermont RV 71,830,907 |. ... 15,113,211 |..
47, VIrginia .ooeeeeeeveeeseeseeeeeieeeeseeseeseeneenes. VA e b 00000..99,730,269 ... 575,705,098 |..............487,715 [.coooiiiiiins [ 635,923,082
48.  Washington ........ccceceeveeneeneeneesenienienees. WA | b 46,114,390 ... 680,922,526 |...............297,331 [.ooriiriiiiis [ 727,334,247
49.  West Virginia RV 50,087,240 |. ....52,3783,470 |..
50. Wisconsin .... . 256,429,052 |. .. 271,365,033 |..
51, WYOMING ...eeeieeieeieeieeieeieseeseeseeseeneene. WY i [ 3,108,788 ... 65,558,400 |......ccoeeeer. 80,712 | [ 68,747,909
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
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.  Subtotal ..o e XXX 1,920,684,664 )....21,765,791,469 |..........26,043,008 ..o ...23,721,619,136 |........ 496,258,228
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annuities. ... foeed XXX i [ e e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .. 42,435
94.  Aggregate or other amounts not allocable by State..|. .690, et [ [ [ 690,122 |..
95.  Totals (Direct BUSINESS)........cccveerieeneeneeninenieenieenecoennss XXXl 1 930 417,221 |....21,765,791,469 ... 23,722,251,693 |..
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX 2 933,574,831 [ oo o o 933,574,831 |..
97  Totals (All Business).... .2 863,992,052 |....21,765,791,469 |. ... 24,655,826,524 |..
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 443,063,579 |..... 2,720,389,438 |..........26,043,003 |.......ccovreirrininn e 3,189,496, 020
99. Totals (All Business) less Reinsurance Ceded 2,420,928,473 | 19,045,402,031 21,466,330,504 496,258,228
DETAILS OF WRITE-INS
58001. ZZZ other alien .....ccccocoevvvnnnncciciennnnneneree. XXX ... 17,447,199 |. 411,579 .17,858,778 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 17,447,199 411,579 17,858,778
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 ........ccocevevieviiiiniiininieceneseees e XXX foree e e e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 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.

1

1




STATEMENT AS OF SEPTEMBER 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 II, 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)
Flatiron CLO 29 Ltd.
Flatiron RR CLO 30 Ltd. (CYM) NYL
Flatiron CLO 31 Ltd.
Flatiron CLO 32 Ltd.
Flatiron CLO 33 Ltd.
Flatiron CLO 34 Ltd. NYL Investors
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 (DE)

SCP 2005-C21-017 LLC (DE)

SCP 2005-C21-018 LLC (DE)

SCP 2005-C21-021 LLC (DE)

SCP 2005-C21-025 LLC (DE)

SCP 2005-C21-031 LLC (DE)

SCP 2005-C21-036 LLC (DE)

SCP 2005-C21-041 LLC (DE)

SCP 2005-C21-043 LLC (DE)

SCP 2005-C21-044 LLC (DE)

SCP 2005-C21-048 LLC (DE)

SCP 2005-C21-061 LLC (DE)

SCP 2005-C21-063 LLC (DE)

SCP 2005-C21-067 LLC (DE)

SCP 2005-C21-069 LLC (DE)

SCP 2005-C21-070 LLC (DE)

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 ofPrussia 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 TowerOne 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)
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STATEMENT AS OF SEPTEMBER 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

REEP-IND 4700 Nall TX LLC (DE)
REEP-IND Aegean MALLC (DE)
REEP-IND Alpha TX LLC (DE)
REEP-IND MCP VIII NC LLC (DE)
REEP-IND CHINO CALLC (DE)
REEP-IND FRANKLIN MAHOLDERLLC (DE)
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 1l OWNER NC LLC (DE)
REEP-IND MCP West NC LLC (DE)
REEP-IND STANFORD COURT LLC (DE)
REEP-IND STANFORD COURT CALLC (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 ORLLC (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 SIXWATERRIDGENCLLC (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)

New York Life Insurance Company (Parent) (continued)

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)
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)
REEP-NPD Romulus I AND Il JV LLC (DE)
REEP-NPD Romulus 1l AND Il JV B4 OWNER LLC (DE)
REEP-NPD Romulus 1l AND Il JV B5 OWNER LLC (fka REEP-NPD Romulus Il JV LLC) (DE)
REEP-OFC 757 Third Avenue NY LLC (DE)
REEP-OFC 260 Sheridan JV CALLC (DE)

REEP-OFC 260 Sheridan JV Owner CA 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 PartnersL.P. (CYM)
REEP-NYL JAG ACQUISITION CO MEMBER LLC (DE)
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NYLIFE Office Holdings Member LLC (DE)
NYLIFE Office Holdings LLC (DE)
NYLIFE Office Holdings REIT LLC (DE)
REEP-OFC DRAKES LANDING CA LLC (DE)
REEP-OFC CORPORATE POINTE CA LLC (DE)
REEP-OFC VON KARMAN CA LLC (DE)
REEP-OFC ONE BOWDOIN SQUARE MA LLC (DE)
REEP-OFC 525 N Tryon NC LLC (DE)
525 Charlotte Office LLC (DE)
REEP-IMPIC OFC PROMINENCE ATLANTA LLC (DE)
REEP-IMPIC OFC 24th CAMELBACK AZ LLC (DE)
NYLIFE Office Holdings Acquisition REIT LLC (DE)
REEP-OFC Westory DC LLC (DE)
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 II, LLC (DE)
Phalanx Mortgage Opportunities Trust (DE)
MSSIV NYL Investor Member LLC (DE)
MSVEF 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 NYLIFELLC

New York Life Enterprises LLC

SEAF Sichuan SME Investment Fund LLC (DE)
New York Life International Holdings Limited (MUS)
Max Estates Limited. (IND)
1 NYL Cayman Holdings Ltd.
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)

NYLIFELLC

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 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)
Madison Square Value Enhancement Fund Il LP (DE)
MSVEF |l — MF Graces Reserve Member NC LLC (DE)
Graces Reserve JV LLC (DE)
Graces Reserve NC Owner LLC (DE)
NYL Investors NCVAD Il GP, LLC (DE)
McMorgan Northern California Value Add/Development Fund I, LP (DE)
MNCVAD 1I-OFC 770 L Street CA LLC (DE)
MNCVAD [I-MF UNION CA LLC (DE)
MNCVAD II- HOLLIDAY UNION JV LLC (DE)
MNCVAD 1I-OFC HARBORS CALLC (DE)
MNCVAD |I-SEAGATE HARBORS LLC (DE)
MNCVAD 1I-OFC 630 K Street CA LLC (DE)
MNCVAD 1I-IND SHILOH CA LLC (DE)
MNCVAD 11-BIG SHILOH JV LLC (DE)
MSSDF GP LLC (DE)
MSSDF II 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)
SC Speedway Grand National, LLC (DE)
MSVEF GP LLC (DE)
MCPF GP LLC (DE)
NYL Investors Madison Core Property Fund LP (DE)
MCPF Holdings Manager LLC (DE)
MCPF MA Holdings LLC (DE)
MCPF Holdings LLC (DE)
MADISON-IND TAMARAC FL LLC (DE)
MADISON-OFC BRICKELL FL LLC (DE)
MADISION-IND POWAY CA LLC (DE)
MADISON-LPC POWAY JV LLC (DE)
MADISON-MF GRANARY FLATS TXLLC (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-MF Apex Newbury PA LLC (DE)
MCPF-MOB PEMBROKE PINES FL LLC (DE)

MCPF-MF Perimeter Gardens GA LLC (DE)MADISON-IND 2080 ENTERPRISE CA LLC (DE)

MADISON-IND CLAWITER CA LLC (DE)
MADISON-REDCO CLAWITER JV LLC (DE)
MADISON-IND ENTERPRISE RIALTO CALLC (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)
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New York Life Investment Management Holdings LLC (continued)

MIREF Sumner North, LLC (DE)
MIREF Wellington, LLC (DE)
MIREF Warner Center, LLC (DE)
MADISON-MF Duluth GA LLC (DE)
MADISON-OFC Centerstone | CALLC (DE)
MADISON-OFC Centerstone lll CALLC (DE)
MADISON-MOB Centerstone IV CALLC (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 CALLC (DE)
MADISON-OFC Weston Pointe FL LLC (DE)
MADISON-MF MCCADDEN CALLC (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)
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New York Life Investment Management Holdings LLC (continued)

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 ShieldsLLC (DE)
MacKay Shields Emerging Markets Debt Portfolio (DE)
MacKay Shields Core Plus Opportunities Fund GP LLC (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 Op portunities Portfolio (IRL)
Plainview Funds plc—MacKay Shields Emerging Markets Debt Portfolio (IRL)
MacKay Shields High Yield Active CoreFund GP LLC (DE)
MacKay Shields High Yield Active Core Fund LP (DE)
Mackay Shields Defensive Bond Arbitrage Fund Ltd. (BMU)
2 NYL Worldwide Capital Investment LLC.
3 NYLIC, NYLIAC, and MacKay.
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 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 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)
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 I 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 lll, LLC)
MCF CLO VIll Ltd. (DE)
MCF CLO VIII LLC (DE)
MCF CLO VIl Blocker LLC (DE)
MCF CLO IX Ltd. (CYM)
MCF CLO IXLLC (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 DirectLending 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)
Apogem DL Levered Fund SPV 2023-1 LLC (DE)
Apogem Umbrella (CYM)
Apogem US Direct Lending Limited | (CYM)
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New York Life Investment Management Holdings LLC (continued)
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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 2019-1 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)

(DE) (“GPPMBC”)
(DE) (“GPPMBD”)
Aggregator, LP (DE)
GPP Mezz IV F Blocker LP (DE)
GPP Mezz IV G BlockerLP (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-InvestmentV GenPar GP LLC (DE)
GoldPoint Partners Co-Investment V GenPar, L.P. (DE)
GoldPoint Partners Co-Investment Fund A, LP (DE)
GPPYV - 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 lll GenPar, L.P. (CYM)
GoldPoint Partners Select Manager Fund lll, L.P. (CYM)
GoldPoint Partners Select Manager Fund Ill AlV, L.P. (DE)
GoldPoint Partners Select Manager IV GenPar GP, LLC (DE)

GPP Mezz IV C Blocker LP
GPP Mezz IV D Blocker LP
GPP Mezz IV ECI

GoldPoint Partners Select Manager IV GenPar, L.P. (DE)
GoldPoint Partners Select Manager Fund IV, L.P. (DE)
GoldPoint Partners Select Manager V GenPar GP, LLC (DE)
GoldPoint Partners Select Manager V GenPar, L.P. (DE)
GoldPoint Partners Select Manager Fund V, L.P. (DE)
GoldPoint Partners Canada V GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund V, L.P. (CAN)
GoldPoint Partners Canada Ill GenPar Inc (CAN)
GoldPoint Partners Select Manager Canada Fund lll, L.P. (CAN)
GoldPoint Partners Canada IV GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund 1V, L.P. (CAN)
GPP VI — ECI Aggregator LP (DE)
GPP VI Blocker ALLC (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 VIl 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 I, L.P. (CAN)
NYLIM Mezzanine Partners |l GenPar GP, LLC (DE)
NYLIM Mezzanine Partners |l GenPar, LP (DE)
NYLCAP Mezzanine Partners lll GenPar GP, LLC (DE)
NYLCAP Mezzanine Partners Il GenPar, LP (DE)
NYLCAP Mezzanine Partners lll, LP (DE)
NYLCAP Mezzanine Offshore Partners Ill, L.P. (CYM)
NYLCAP Select Manager GenPar, LP (DE)
NYLCAP Select Manager Il GenPar GP, LLC (DE)
NYLCAP Select Manager Il GenPar, L.P. (CYM)
NYLCAP Select Manager Fund II, L.P. (CYM)
NYLCAP India Funding LLC (DE)
NYLIM-JB Asset Management Co. (Mauritius) LLC (MUS)
New York Life Investment Management India Fund II, LLC (MUS)
New York Life Investment Management India Fund (FVCI) I, LLC (MUS)
NYLCAP India Funding Ill LLC (DE)
NYLIM-Jacob Ballas Asset Management Co. lll, LLC (MUS)
NYLIM Jacob Ballas India Fund I, LLC (MUS)
NYLIM Jacob Ballas | India (FVCI) Ill, LLC (MUS)
NYLIM Jacob Ballas India (FlI) lll, LLC (MUS)
Evolvence Asset Management, Ltd. (CYM)
EIF Managers Limited (MUS)
EIF Managers Il Limited (MUS)
AHF V ECI Aggregator LP (DE)
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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 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 VIl 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 lll, LP (DE)
PACIF 1l 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 MiddleMarket Fund, LP (DE)
PASCBF IV GP, LLC (DE)
PASCBF V GP, LLC (DE)
Private Advisors Small Company Buyout Fund V, LP (DE)

PASCPEF VI Carry Parent, LLC (DE)
PASCPEF VI Carry, LLC (DE)
PASCPEF VI GP, LLC (DE)

New York Life Investment Management Holdings LLC (continued)

Private Advisors Small Company Private Equity Fund VI, LP (DE)
Private Advisors Small Company Private Equity Fund VI (Cayman), LP (CYM)
PASCPEF VIl 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 VII Carry Parent, LLC (DE)
PASCPEF VIl Carry, LLC (DE)
PASCPEF VIl GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VIII, LP (DE)
Private Advisors Small Company Private Equity Fund VIII (Cayman), LP (CYM)
PASCPEF IX GP, LLC (DE)
PA Small Company Private Equity Fund IX, LP (DE)
PA Small Company Private Equity Fund 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 Xl Multi-Asset, LP (DE)
APEF XI Directs, LP (DE)
Cuyahoga Capital Partners IV Management Group LLC (DE)
CuyahogaCapital Partners IV LP(DE)
CuyahogaCapital Emerging Buyout Partners Management Group LLC (DE)
Cuyahoga Capital Emerging Buyout Partners LP (DE)
PA Real Assets Carry Parent, LLC (DE)
PA Real Assets Carry, LLC (DE)
PA Real Assets Carry Parent I, LLC (DE)
PA Real Assets Carry I, LLC (DE)
PA Emerging Manager Carry Parent, LLC (DE)
PA Emerging Manager Carry, LLC (DE)
PA Emerging Manager Carry Parent Il, LLC (DE)
PA Emerging Manager Carry I, LLC (DE)
RIC I GP, LLC (DE)
Richmond Coinvestment Partners |, LP (DE)
RIC | Carry Parent, LLC (DE)
RIC | Carry, LLC (DE)
PASF V GP, LLC (DE)
Private Advisors Secondary Fund V, LP (DE)
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 SecondaryFund VI (Cayman), LP (CYM)
PARAF GP, LLC (DE)
Private Advisors Real Assets Fund, LP (DE)
PARAF Carry Parent, LLC (DE)
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PARAF Carry, LLC(DE) IndexIQ Trust (DE)
PASCCIF GP, LLC (DE) IndexIQ Advisors LLC (DE)
Private Advisors Small Company Coinvestment Fund, LP (DE) New York Life Investments Active ETF Trust (DE)

Private Advisors Small Company Coinvestment Fund-ERISA, LP (DE)
PASCCIF Il GP, LLC (DE)
PA Small Company Coinvestment Fund I, LP (DE)
PA Small Company Coinvestment Fund Il (Cayman), LP (CYM)
PASCCIF Carry Parent, LLC (DE)
PASCCIF Carry, LLC (DE)
PARAF |l GP LLC (DE)
Private Advisors Real Assets Fund I, LP (DE)
PA Contract Resources, LLC (DE)
PARAF |l GP, LLC (DE)
PA Real Assets Fund lll, LP (DE)
SAF GP LLC (DE)
Social Advancement Fund, LP (DE)
Washington Pike GP, LLC (DE)
Washington Pike LP (DE)
RLP Fund GP, LLC (DE)
RLP Fund, LP (“RLPLP”) (DE)
RidgelLake 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 1-2007, LP (DE)
Index IQ Holdings LLC. (DE)
IndexIQ LLC (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 1l 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)
Kartesia Master GP (LUX)
Kartesia Credit Opportunities V Feeder SCS (LUX)
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Kartesia Senior Opportunities | SCS, SICAV-RAIF (LUX)
KASS Unleveled S.a.r.l. (LUX)
KSO I 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 ltaly 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) (Candriam, Apogem Capital LLC)
Andera Partners (FRA) (ATA)
Andera Expansion GP (FRA) (GP)
Andera Expansion 3 S.L.P. (FRA)
ANDERA EXPANSION 4 S.L.P (FRA)
Andera Smart Infra GP (FRA) (GP)
ANDERA SMART INFRA 1 S.L.P (FRA)
ANDERA SMART INFRA 2 S.L.P (FRA)
ANDERA SMART INFRA REMPLOI S.L.P (FRA)
Terra Nea 1 GP (FRA) (GP)
TERRA NEA 1 SLP (FRA)
Andera MidCap GP (FRA) (GP)
ANDERA MIDCAP 5 S.L.P. (FRA)
Andera MidCap 6 S.L.P.S (FRA)
Acto V GP (FRA) (GP)

ACTO V S.L.P. (FRA)
ACI GP (FRA) (GP)
ACI Il S.L.P. (FRA)
ACI Vintage Il S.L.P. (FRA)
ACI Vintage Ill S.L.P. (FRA)
ACI I, SCA SICAV-FIAR (LUX)
Rio Holding Secondary (FRA)
Andera Partners Espafia SL (Spain)

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)
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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
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 Impact Finance
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
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)
Index|Q Factors Sustainable Japan Equity (LUX)
Index|Q 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 Ill Co-Investment (GP) Limited (SCOT)
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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 Il Incentive Partners (GP) Limited (SCOT)
CCP lll Incentive Partners LP (SCOT)
Curzon Capital Partners Ill (GP) Limited (GBR)
CCP Ill (GP) LLP (GBR)
Curzon Capital Partners Il LP (LUX
Curzon Capital Partners IV GP (GBR)
CCP IV (GP) LLP (GBR)
Curzon Capital Partners IV LP (GBR)
Curzon Capital Partners IV S.a.rl. (LUX)
CCP IV Bolt Finco S.a.r.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.I (LUX)
EPISO 3 Wave Holding S.a.r.l (LUX)
EPISO 4 (GP) Il Sarl (LUX)
EPISO 4 Student Housing SCSp (LUX)
EPISO 4 (GP) LLP (GBR)
European Property Investors Special Opportunities 4 LP (UK)
EPISO 4 Caeser Holding Sarl (LUX)
Trophy Value Added Fund
EPISO 4 Luxembourg Holding Sarl (LUX)
EP Office 1 Spzoo (POL)
EP Office 2 Spzoo (POL
EP Retail Spzoo (POL)
EP Apartments Spzoo (POL)
EP Hotel Spzoo (POL)
EPISO 4 Twilight GP Limited (UK)
EPISO 4 Twilight LP (UK)
Twilight Ireland PRS Properties Eclipse DAC (IRL)
EPISO 4 West Holding Sarl (LUX)
EPISO 4 Antrim Sarl (LUX)
EPISO 4 Banbridge Sarl (LUX)
EPISO 4 France Investments Sarl (LUX)
OPPCI EPISO 4 France Investments (FRA)
SAS VDF (FRA)
SCI VDF (FRA)
EPISO 4 Switch Holding S.a.r.l
E4 Switch Norway AS (NO)
EPISO 4 Pilgrim Holding S.a.r.l. (LUX)
TP Property S,a,r,l. (LUX)
TB Property (Plymouth) Limited (UK)

TB Property Developments (Plymouth) Limited (UK)

EPISO 4 Lynx Holding S.a.r.I. (LUX)
EPISO 4 Lynx S.a.r.I (LUX)
EPISO 4 Lynx Marketing S.a.r.| (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 (JE
CCP 5 Jersey Fragco 3 Limited (JE
CCP 5 Jersey Fragco 4 Limited (JE
CCP 5 Jersey Fragco 5 Limited (JE
CCP 5 Jersey Fragco 6 Limited (JE
CCP 5 Jersey Fragcp 7 Limited (JE
CCP 5 Jersey Fragco 8 Limited (JE
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.l (LUX)

)
)
)
)
)
)
)
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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 Investment Partners LLP (formerly Pegasus
Affordable Housing LLP) (UK)
Pegasus Affordable Limited (UK)
Zen Housing Limited (UK)
Zen Housing 2 Ltd. (UK)
Zen Rented Ltd. (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 Limted (UK)
Crossway Management Company Limited(UK)
Turbine Management Company Limted (UK)
EPISO 6 Phoenix JV LLP (UK)
Phoenix Core Holdco Limited
Phoenix Core Propco Limited (UK)
Cody TP Management Company Limited
EPISO 6 Luxembourg Holding S.a.r.l. (LUX)
Phoenix Development Holding S.a.r.l. (LUX)
Phoenix DevCo S.a.r.l. (LUX)
EPISO 6 Spectre JV S.a.r.l. (LUX)
EPISO 6 Spectre 1 Holding S.a.r.l. (LUX)
EPISO 6 Spectre 2 Holding S.a.r.l. (LUX)
EPISO 6 Spectre 3 Holding S.a.r.l. (LUX)
EPISO 6 Curado Holding S.a.r.l. (LUX)
Claybrook S.L. (ESP)
Barnfield Spain, S.L. (ESP)
EPISO 6 Macbeth Holding S.a.r.l. (LUX)
Macbeth 4 SRL (BEL)
Montague 1 Sarl (LUX)
EPISO 6 Moomin Holding Sarl (LUX)
EPISO 6 Siem Holding Sarl (LUX)

EPISO 6 Siem Sarl (LUX)
EPISO 6 Emerald Holdings S.a.r.l. (LUX) (96%)
BCRE Leipzig Wohnen Nord B.V.
BCRE Leipzig Wohnen Ost B.V.
BCRE Leipzig West Ost B.V.
TAG Leipzig-Immobilien GmbH
EPISO 6 Platinum Holding S.a.r.I (LUX)
Frankfurt Wohnland GmbH (GER)
EPISO MB Holding S.a.r.I (LUX)
MB Property S.4.r.I (LUX)
Hella Acquico GP S.a.r.l (LUX)
Hella Acquico GP SCSp (LUX)
Hella Holding S.a.r.I (LUX)
H Main Holding S.a.r.I (LUX)
Main 1 S.a.r.| (LUX)
H Main 2 S.a.r.l (LUX)
H Main 3 S.a.r.l (LUX)
H Main 4 S.a.r.l (LUX)
H Main 5 S.a.r.| (LUX)
H Main 6 S.a.r.| (LUX)
H Main 7 S.a.r.| (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.I. (LUX)
Manor Property S.a.r.l. (LUX)
Manor Devco Limited (UK)
EPISO 6 Northface Holding S.a.r.I. (LUX)
Northface 1 S.a.r.I. (LUX)
Northface 2 S.a.r.I. (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)
Raag St, Andrews Hotel Limited (UK)
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)
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EPISO 6 Panther Co-Investment (GP) S.a.r.l. (LUX)
EPISO 6 Tiger Co-Investment SCSp (LUX)
EPISO 6 Tiger GP Limited (UK)
EPISO 6 Tiger JV LLP (UK)
EPISO 6 Tiger Hotels Limited (UK)
easyHotel Limited (UK)

easyHotel Top Holdco Limited (UK)

New York Life Investment Management Holdings LLC (continued)

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)
Raaqg 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)

easyHotel New UK Mezz Holdco Limited (UK)
easyHotel New UK Parent Holdco Limited (UK)
easyHotel New UK Master Holdco Limited (UK)

easyHotel New UK Limited (UK)

easyHotel Italy Holdings S.R.L. (Italy)

easyHotel France SAS (FRA)
easyHotel Nice Holdings SAS (FRA)

CGH SAS (FRA)
SC Nice Hotel (FRA)

easyHotel France Paris CDG SAS (FRA)
easyHotel France Auberviliers SAS (FRA)

easyHotel France Marseile Opco SAS (FRA)
easyHotel France Marseille Propco SAS (FRA)
easyHotel Fira, S.L. (ESP)

easyHotel Spain S.L. (ESP)
easyHotel Spain Holdings S.L. (ESP)
eH Barcelona Meridiana OpCo S.L. (ESP)

easyHotel Barcelona Maridiana_ PropCo S.L. (ESP)
eH Alicante OpCo S.L. (ESP)

easyHotel Alicante PropCo S.L. (ESP)
eH Valencia OpCo S.L. (ESP)
easyHotel Valencia PropCo S.L. (ESP)
eH Madrid Fleta OpCo S.L. (ESP)
easyHotel Spain Madrid Fleta PropCo S.L. (ESP)
easyHotel Ireland HoldCo Limited (IRE)

easyHotel BidCo No. 1 Limited (UK)
easyHotelBidCo No. 2 Limited (UK)

Benelux Budget Hotel Holding (BBHH) B.V. (NL
Benelux Budget Hotel Management (BBHM) B.V. (NL)
AMSCCS Hotel B.V. (NL)
Benelux Hotel Exploitatie 1 B.V.
DHCC Hotel B.V. (NL)
Benelux Hotel Exploitatie 11 B.V. (NL)
RDCC Hotel B.V. (NL)
Benelux Hotel Exploitatie 11l B.V. (NL)
AMSAB Hotel B.V. (NL)
Benelux Hotel Exploitatie 4 B.V. (NL)
Benelux Hotel Exploitatie 6 B.V. (NL)
DHSCH Hotel B.V. (NL)
Benelux Hotel Exploitatie 7 B.V. (NL)
Argent Office.N.V. (Belgium)
BHRE 4 (Masstricht) B.V. (NL)BHRE 1 B.V. (NL)
Benelux Hotel Exploitatie 8 B.V. (NL)
Benelux Hotel Exploitatie 5 N.V. (BEL)
easyHotel Oxford OpCo Limited (UK)
easyHotel Newcastle OpCo Limited (UK)

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 5GP 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 zograniczong odpowiedzialnoscig(POL)
Tristan Capital Management Company S.a.r.l. (LUX)
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)

easyHotel Ireland Limited (IRE)
easyHotel UK Holdings Limited (UK)
easyHotel Birmingham Limited (UK)
easyHotel Ipswich Limited (UK)
easyHotel Milton Keynes Limited (UK)
easyHotel Leeds Limited (UK)
easyHotel Cardiff Limited (UK)
easyHotel Liverpool Limited (UK)
easyHotel Manchester Limited (UK)
easyHotel Sheffield Limited (UK)
easyHotel Glasgow Limited (UK)
easyHotel Shoreditch Limited (UK)
easyHotel Croydon Limited (UK)

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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PART 1 - ORGANIZATIONAL CHART

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 JVLLC (DE)
NJIND Hook Road LLC (DE)
NJIND Bay Avenue LLC (DE)
NJIND Bay AvenueUrban 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 ROSSTX JVLLC (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 JVLLC (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)



€l

STATEMENT AS OF SEPTEMBER 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) *
. 0826 ...|New York Life Group ......ccceeevrvvvernnnn |eeees 66915 ....| 13-5582869 .. | 1583827 ..... 0000071633 .. | weevereeeeieeeeeeeieeeeeeeeeees New York Life Insurance Company ................ AN LU0 R B (R T U RPUPPUPUPPUUUPPPPPPUUURI (RPRRPTY IUUPRRS
New York Life Insurance and Annuity
. 0826 ...|New York Life Group ......ccccevevvvevnnnn | eeees 91596 ....| 13-3044743 .. [3683691 ..... 0000727136 .. Corporation ...ocoeeeeeeeeieiiiiiiieieeeee .|New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ...
0826 ...|New York Life Group ......cceeeeeeeeeeeeens | 81353 ....|52-1530175 .. | .. NYLIFE Insurance Company of Arizona New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 13-4199614 .. | .. [UUUOTRRRRRRR 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 . New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... . 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 ......ccceeevrvvvevvnnn | eeees 64548 ....| 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 ......cceeeeeeeeeeeeees | 65498 ....|23-1503749 .. Life Insurance Company of North America ...... New York Life Insurance Company ... .. | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... 06-1252418 .. LINA Benefit Payments, Inc. .......ccccvvvvrnnnne Life Insurance Company of North America ... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... J IR 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 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 .............ccceeeennnnn. | 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
.......... PO Flatiron RR LLC New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ..|98-1075997 .. Flatiron CLO 2013-1 Ltd. .. New York Life Insurance Company .............. | Influence .. 0.000 .... [New York Life Insurance Company ...

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

Flatiron CLO 2015-1 Ltd .... .
Flatiron CLO 17 Ltd. ..ooovviiiiiiiiiiiiiiene
Flatiron CLO 18 Ltd. .. .
Flatiron CLO 19 Ltd. ..cocvvvvviiiiiiiiiiiiee
Flatiron CLO 20 Ltd. ....coovvverciieiiiieiiieene
Flatiron CLO 21 Ltd ...
Flatiron RR CLO 22 LLC ..
Flatiron CLO 25 Ltd. .. .
Flatiron CLO 26 Ltd. .....cccevvieveenieciiieenns
Flatiron CLO 23 LLC
Flatiron RR CLO 27 Ltd
Flatiron CLO 28 Ltd. ..
Flatiron CLO 30 Ltd. .....
Flatiron RR LLC, Manager Series
Flatiron RR LLC, Retention Series
Flatiron CLO 29 Ltd. .....
Flatiron RR CLO 30 Ltd
Flatiron CLO 31 Ltd. ..
Flatiron CLO 32 Ltd. ....covveverciieiiiiiiiieene
Flatiron CLO 33 Ltd. ....cocvvvvvinnnnnes
Flatiron CLO 34 Ltd. NYL Investors .
Stratford CDO 2001-1 Ltd.
Silver Spring, LLC
Silver Spring Associates, L.P.

. |New York Life

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

.. |New York Life
.. |New York Life
. |Flatiron RR LLC

..[TBD ..
..|TBD
.| TBD ..

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

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

New York Life
New York Life

New York Life
New York Life

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

NYL Investors
TBD ..

Silver Spring, LLC

..|TBD ...
.. | TBD
.|[TBD ...

..|TBD ...
.[TBD ...

. | Ownership..

Influence
Influence
Influence..
Influence
Influence
Influence..
Influence..
Influence..
Influence
Influence
Influence..
Influence..
Influence
Board of Directors..
Board of Directors..

Ownership..

Influence..

Ownership..

.100.000 ...
.100.000 ...

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

New York Life
New York Life

....|New York Life

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

New York Life
New York Life

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...

ZEEE5EZEZZ225555522288558888888858
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STATEMENT AS OF SEPTEMBER 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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
SCP 2005-C21-002 LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
SCP 2005-C21-003 LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-006 LLC .. .. |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-007-LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-008 LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-009 LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-017 LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-018 LLC .. .. |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-021 LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-025 LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-031 LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-036 LLC .. .. |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-041 LLC .. .. |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-043 LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-044 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-048 LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....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 . ... No..
SCP 2005-C21-067 LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
SCP 2005-C21-069 LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... 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 Ownership .100.000 ...|New York Life Insurance Company . ..No
NYMH-Freeport GP, LLC . . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-Freeport, L.P. ....... NYMH-Freeport GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ... N0
NYMH-Houston GP, LLC ... New York Life Insurance Company .. . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
NYMH-Houston, L.P. .. . [NYMH-Houston GP, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-Plano GP, LLC New York Life Insurance Company .. . | Ownership .100.000 ...|New York Life Insurance Company . ..No
NYMH-Plano, L.P. .............. NYMH-Plano GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ..No
NYMH-San Antonio GP, LLC . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-San Antonio, L.P. ...... NYMH-San Antonio GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ... N0
NYMH-Stephenville GP, LLC New York Life Insurance Company .. . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
NYMH-Stephenville, L.P. . |NYMH-Stephenville GP, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-Taylor GP, LLC New York Life Insurance Company .. .. | Ownership .100.000 ...|New York Life Insurance Company . ..No
NYMH-Taylor, L.P. .......... NYMH-Taylor GP, LLC . | Ownership .100.000 ...|New York Life Insurance Company . ..No
NYMH Attleboro MA, LLC . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-Farmingdale, NY, LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
NYLMDC—King of Prussia GP, LLC .... New York Life Insurance Company .. .. | Ownership .100.000 ...|New York Life Insurance Company . ... No.
NYLMDC—King of Prussia Realty, LP . |NYLMDC King of Prussia GP, LLC .... . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
88-1158147 .. Country Place LP New York Life Insurance Company .. .. | Ownership .. 0.000 .... [New York Life Insurance Company . N0 e
........................... 88-1150098 .. Country Place JV LLC ..ooeeeeeeiiieiiiies Country Place LP . [ Ownership .. 0.000 .... [New York Life Insurance Company . N0
.......................................... REEP-MF Salisbury Square Tower One TAF LLC . New York Life Insurance Company .. . | Ownership ..95.500 ....[New York Life Insurance Company . N0 e
New York Life Insurance and Annuity
........................... REEP-MF Salisbury Square Tower One TAF LLC . |..DE.....|......NIA....... | Corporation .... . | Ownership .. 0.500 .... [New York Life Insurance Company . N0 e
REEP-DRP Salisbury Square Tower One TAB JV REEP-MF Salisbury Square Tower
............................................................................ 88-1049453 .. | ..oooiiiiiinn | e | e [LLC e [ DB [ NA L e [ OWnershipaa ] .80.000 ... New York Life Insurance Company ........ |...NO.....|..... ...
REEP-DRP Salisbury Square Tower One TAB JV
Salisbury Square Tower One LLC . . |LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
CUMBERLAND PROPERTIES LLC New York Life Insurance Company .. . | Ownership .100.000 ...|New York Life Insurance Company .
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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-
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Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................. 47-3304035 .. 2015 DIL PORTFOLIO HOLDINGS LLC ... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
..| 47-3444658 .. PA 180 KOST RD LLC ........ ..|2015 DIL PORTFOLIO HOLDINGS LLC .. Ounership.. ..}.100.000 ... [New York Life Insurance Company . ... N0..
Cortlandt Town Center LLC .. |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND MCP West NC LLC .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
. REEP-ADC GA LLC ......... .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
83-0765152 .. REEP-WP ART TOWER JV LLC .. [New York Life Insurance Company .. Ownership.. ..}..95.000 ....|New York Life Insurance Company . ....N0..
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 . ....No
REEP-IND Fridley MN LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
REEP-IND Kent LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
................. 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 . ... No.
..| 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 VI1 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 . .. No..
REEP-IND MCP West NC LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
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 New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ..No
REEP-MF 960 East Paces Ferry GA LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
82-1945938 .. REEP-MF 960 EPF Opco GA LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
84-4102691 .. REEP-MF Emblem DE LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . N0 e
84-4056296 .. REEP-MF Gateway TAF UT LLC New York Life Insurance Company . | Ownership ..99.000 ....[New York Life Insurance Company . N0
New York Life Insurance and Annuity
84-4056296 .. REEP-MF Gateway TAF UT LLC ... Corporation .... . | Ownership ..1.000 .... [New York Life Insurance Company .
84-4028263 .. REEP-WP Gateway TAB JV LLC ... REEP-MF Gateway Ownership ..99.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
............................................................................ 84-4028263 .. | ....oeeeeeneen | eevveeveveneennn | eeeeeieieeiieiiseeeeeeeeeneee.. |REEP-IP Gateway TAB JV LLC ........coooeeeeeeeeens [ DE] o NTALLL.... [ Corporation ....cooeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership ..1.000 .... |New York Life Insurance Company
REEP 220 Nl Owner LLC REEP-MF Mount Laurel NJ LLC . | Ownership .100.000 ...|New York Life Insurance Company .
REEP-MF NORTH PARK CA LLC . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-AVERY OVNER LLC . New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
REEP-MF One City Center NC LLC .... LDE] e NIA....... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
REEP-MF One City Center NC .... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. REEP-MF Wallingford WA LLC .... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
87-1661026 .. REEP-MF STEWART AZ HOLDER LLC ... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
. REEP-MF STEWART AZ . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-OFC Aspect OR LLC ... New York Life Insurance Company . | Ownership ..37.000 ....|New York Life Insurance Company .
New York Life Insurance and Annuity
......................................................................................................................................................... REEP-OFC Aspect OR LLC ........ccceeeeeeeeeennnnn. | DE...ou] oo NIALLLL... [Corporation ....oooeeeieieiiiiiiiieeeeeeeeeeeeeee... | Ownership.. ... ) .. 63,000 ... New York Life Insurance Company ........ |....N0.....].ccee ...on
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................. REEP-OFC Bel levue WA LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
REEP-OFC Financial Center FL LLC .. .. [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC WATER RIDGE NC HOLDCO LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC ONE WATER RIDGE NC LLC ... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC TWO WATER RIDGE NC LLC ... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC FOUR WATER RIDGE NC LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC FIVE WATER RIDGE NC LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC SIX WATER RIDGE NC LLC ... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC SEVEN WATER RIDGE NC LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC EIGHT WATER RIDGE NC LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC NINE WATER RIDGE NC LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC TEN WATER RIDGE NC LLC ... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
s REEP-OFC ELEVEN WATER RIDGE NC LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..|81-2351415 .. REEP-MF FOUNTAIN PLACE MN LLC .. [New York Life Insurance Company .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
.| 81-2456809 .. REEP-MF FOUNTAIN PLACE LLC .. . | REEP-MF FOUNTAIN PLACE MN LLC ..... Ounership.. .}.100.000 ... [New York Life Insurance Company . ... N0..
................. 85-3514927 .. REEP-MF Park-Line FL LLC New York Life Insurance Company Ownership .100.000 ...|New York Life Insurance Company . ....No
REEP-OFC 2300 EMPIRE CA LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
REEP-IND 10 WEST Il AZ LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
REEP-RTL Flemington NJ LLC .... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
REEP-RTL Mill Creek NJ LLC .... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
REEP-RTL NPM GA LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
REEP OFC 515 Post Oak TX LLC .... e |- New York Life Insurance Company .. | Ownership .100.000 ...|New York Life Insurance Company . ..No
REEP-RTL DTC VA LLC wevveieeeeieeieeeeeeeeeeeeeeeees . New York Life Insurance Company .............. Ownership ..39.000 ....|New York Life Insurance Company ........ ..No
New York Life Insurance and Annuity
REEP-RTL DTC VA LLC Corporation . | Ownership ..61.000 ....|New York Life Insurance Company . ....No
87-2706041 .. REEP-RTL DTC-S VA LLC New York Life Insurance Company .. . | Ownership ..37.000 ....|New York Life Insurance Company . ... No.
New York Life Insurance and Annuity
87-2706041 .. REEP-RTL DTC-S VA LLC Corporation . | Ownership ..63.000 ....|New York Life Insurance Company . ....No
REEP-OFC 410 TOWNSEND CA LLC . . [New York Life Insurance Company Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC 410 TOWNSEND ... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No.
Madison-LPP Kernersville GP LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Madison-LPP Kernersville LP ..... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Madison-LPP Kernersville JV LP . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Madison-SS Kernersville QRS, Inc . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC 600 TOWNSEND CA LLC .... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC 600 TOWNSEND LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-OFC 1341 G DC LLC New York Life Insurance Company .. . | Ownership ..65.000 ....|New York Life Insurance Company . ... N0
New York Life Insurance and Annuity
REEP-OFC 1341 G DC LLC ...ovvvvviviiiiiiiiins DE.....| ... NIA....... Corporation .......cceevcueviiiiniiiiiiiieeiieee OWNErship....ccueeerveriiiieiiieeiieens ..35.000 ....|New York Life Insurance Company ........ e N s
REEP-OFC 1030 15NW DC LLC ..o DE.....|...... NIA....... New York Life Insurance Company .............. OWNership.....ccoeeuiiieiiiiiiieeeeee ..65.000 ....|New York Life Insurance Company ........ N0
New York Life Insurance and Annuity
REEP-OFC 1030 15NW DC LLC Corporation . | Ownership ..|New York Life Insurance Company

REEP-OFC 1111 19NW DC LLC ..

REEP-OFC 1111 19NW DC LLC
REEP-OFC 30 WM IL LLC
REEP-SS Marshfield LLC
REEP- LLC Marshfield JV LLC
REEP-SS Vallejo LLC
REEP-OFC 353 Sacramento LLC

. [New York Life Insurance Company

. |REEP-SS Marshfield LLC

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

New York Life Insurance Company ..

. | Ownership
. | Ownership
. | Ownership

. | Ownership

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

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 .
.|New York Life Insurance Company .
.|New York Life Insurance Company
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. UV ... |REEP-Royal 353 Sacramento JV LLC .. . REEP-OFC 353 Sacramento LLC .. | Ownership .100.000 ...|New York Life Insurance Company .

REEP-MF Reno LLC .
REEP-NPD Romulus 11 AND 111 JV LLC
REEP-NPD Romulus 11 AND I11 JV B4 OWNER LL

REEP-NPD Romulus 11 AND 111 JV BS OWNER LLC

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

Ownership..
Ownership..
. | Ownership

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

................................ (fka REEP-NPD Romulus Il JV LLC) New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
................. 39-4116618 .. REEP-OFC 757 Third Avenue NY LLC New York Life Insurance Company .. . | Ownership ..53.000 ....|New York Life Insurance Company .
New York Life Insurance and Annuity
................. 39-4116618 .. REEP-OFC 757 Third Avenue NY LLC ............... Corporation ....oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip...eeeeeeiiiiiiiiiiiiiviveenennnnn . 47.000 ....[New York Life Insurance Company
................. . REEP-OFC 260 Sheridan JV CA LLC ................ New York Life Insurance Company Ownership .100.000 ...|New York Life Insurance Company .
REEP-OFC 260 Sheridan JV Owner CA LLC . . | REEP-OFC 260 Sheridan JV CA LLC .. Ownership.. .100.000 ...|New York Life Insurance Company .

REKA 51M HOLDINGS, LLC ..ooeveeeieiiiiiiiiiieieeeens . .100.000 ...|New York Life Insurance Company .

New York Life Insurance Company Ownership
NJIND Raritan Center LLC ... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
NJIND Talmadge Road LLC .. . [New York Life Insurance Company .. Ownership.. .}.100.000 ...|New York Life Insurance Company .
NJIND Melrich Road LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
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 .. Other.... ..0.000 ... |New York Life Insurance Company .
New York Life Global Funding .... . . [New York Life Insurance Company .. Other-.... .. 0.000 .... [New York Life Insurance Company .
Government Energy Savings Trust 2003-A ....... . New York Life Insurance Company . | Influence .. 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 .
JREP Fund Holdings I, L.P. . . . [New York Life Insurance Company .. Ownership.. ..[New York Life Insurance Company .
Jaguar Real Estate Partners L.P. ............... New York Life Insurance Company . | Ownership ..[New York Life Insurance Company .
REEP-NYL JAG ACQUISITION CO MEMBER LLC ....... . New York Life Insurance Company . | Ounership . [New York Life Insurance Company .
. NYLIFE Office Holdings Member LLC .... . [New York Life Insurance Company .. . | Ownership.. ..[New York Life Insurance Company .
0001711406 .. NYLIFE Office Holdings LLC NYLIFE Office Holdings Member LLC ... Ownership ..[New York Life Insurance Company .
0001728620 .. NYLIFE Office Holdings REIT LLC ... NYLIFE Office Holdings LLC . | Ownership .|New York Life Insurance Company .
. REEP-OFC DRAKES LANDING LLC . [NYLIFE Office Holdings REIT LLC Ownership.. .|New York Life Insurance Company .
REEP-OFC CORPORATE POINTE CA LLC . NYLIFE Office Holdings REIT LLC .. . | Qunership .|New York Life Insurance Company .
REEP-OFC VON KARMAN CA LLC .....ceeveeeeeeeeeenns NYLIFE Office Holdings REIT LLC .. . | Ownership .|New York Life Insurance Company .
REEP-OFC ONE BOWDOIN SQUARE MA LLC . |NYLIFE Office Holdings REIT LLC .. Ownership.. .|New York Life Insurance Company .
REEP-OFC 525 N Tryon NC LLC NYLIFE Office Holdings REIT LLC .. . | Ownership .|New York Life Insurance Company .

525 Charlotte Office LLC ...oovvvveviiiininene
REEP-IMPIC OFC PROMINENCE ATLANTA LLC ........
REEP-IMPIC OFC 24th CAMELBACK AZ LLC .........

REEP-OFC 525 N Tryon NC LLC
. [New York Life Insurance Company

.|New York Life Insurance Company .

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

. | Ownership..

47-2591038 ..

New York Life Insurance Company .. | Ownership ..[New York Life Insurance Company .
............... NYLIFE Office Holdings Acquisition REIT LLC |..DE.....|......NIA....... [NYLIFE Office Holdings LLC ..................... | Ownership.............eeeeeeieiiiiee..} . 100.000 ... |New York Life Insurance Company
NYLIFE Office Holdings Acquisition REIT LLC|
REEP OFC Westory DC LLC .....eevvvvveeeveneiiinnes LDE] e NEA e | e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|New York Life Insurance Company
Sol Invictus Note Issuer 2021-1 LLC .... LDE ] OTH....... New York Life Insurance Company . | Influence . [New York Life Insurance Company .

Veritas Doctrina Note Issuer SPV LLC . [New York Life Insurance Company .. Influence..
Fairview Capital Partners,LLC New York Life Insurance Company

AC 2023 NMTC Investor, LLC ..oeeeeeeeieeeeeeenns New York Life Insurance Company ..............

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

..|New York Life Insurance Company
New York Life Insurance and Annuity
AC 2023 NMTC Investor, LLC oooeeeeeeeeeeeeeeeeees | eeeene] e NIA....... Corporation Ownership ..[New York Life Insurance Company . N0 e
USB NMTC FUND 2023-6, LLC L DE.... ... NIA....... AC 2023 NMTC Investor, LLC ... Ownership .|New York Life Insurance Company . L NO e




Ggel

STATEMENT AS OF SEPTEMBER 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) *
New York Life Insurance and Annuity
......................................................................................................................................................... NYLIAC RLP 11, LLC oeeeeeeeeeeeeiiiiieeeeeeeeeeeeees | 2 DEeit ] o NI [ Corporation e | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO...oo . ooin
Development Funding Backed Pass-Through Trust New York Life Insurance and Annuity
.......... SEIIBS weveeeeeeieeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | o e Corporation Ownership.. ..11.750 ....[New York Life Insurance Company ...
.......... NYLIC RLP I, LLC . . [New York Life Insurance Company . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... Phalanx Mortgage Opportunities Trust New York Life Insurance Company Ownership.. .. 0.000 .... [New York Life Insurance Company ...
Phalanx Mortgage Opportunities Trust Manager
.......... LLC New York Life Insurance Company Ownership.. .. 0.000 .... [New York Life Insurance Company ...
.......... MSSIV NYL Investor Member LLC .. . [New York Life Insurance Company . | Ownership.. .90.000 ....|New York Life Insurance Company
New York Life Insurance and Annuity
.......... MSSIV NYL Investor Member LLC .. ..DE.....|......NIA....... | Corporation Ownership ..10.000 ....[New York Life Insurance Company ...
.......... MSVEF 11 Investor LLC .. DE.....]...... NIA....... [New York Life Insurance Company Ownership ... ...85.000 ....|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... MSVEF 11 Investor LLC Corporation Ownership ... ...15.000 ....|New York Life Insurance Company ...
.......... MSVEF Investor LLC . New York Life Insurance Company ... Ownership .100.000 ...|New York Life Insurance Company ...
.......... MSVEF Feeder LP ..oooeiiiiiiiiiiiiiiiiiiis MSVEF Investor LLC .........ccceeeeeeeeeeennnnnn. | Ounership.. ..55.560 ....|New York Life Insurance Company ...
.......... MSVEF REIT LLC . .. |MSVEF Feeder LP .... . | Ownership.. .55.560 ....|New York Life Insurance Company
.......... Madison Square Value Enhancement Fund LP .... . [MSVEF REIT LLC ...evvveeeeiiiieee .. | Ownership.. .51.000 ....|New York Life Insurance Company
.......... MSVEF Il MF Graces Reserve Member NC LLC ... |.. . [New York Life Insurance Company .............. |Ownership.. .90.000 ....|New York Life Insurance Company
.......... Graces Reserve JV LLC ...ooooeeeeiiiiiiiinniis MSVEF 11 MF Graces Reserve Member NC LLC |Ownership.. ..90.000 ....[New York Life Insurance Company ...
.......... Graces Reserve NC Owner LLC . Graces Reserve JV LLC ............cceeeeennnnnnn. | Ounership.. ..99.900 ....[New York Life Insurance Company ...
.......... MSVEF-MF Evanston GP LLC .. .. [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 ... . MSVEF-IND Commerce 303 GP LLC ................ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... . MSVEF-SW Commerce 303 JV LP ..o | 2 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 ...

93-2307803 ..
...| 93-2308168 ..
..|93-2308168 ..

98-0412951 ..

98-0412951 ..

MSVEF-MF Gramercy OH LP . .. |MSVEF-MF Gramercy JV GP LLC .. Ownership..
MSVEF-CR Gramercy JV LP . .. [MSVEF-MF Gramercy OH LP .. Ownership..
MSVEF-CR Gramercy Owner GP LLC . | MSVEF-CR Gramercy JV LP (Delaware) Ownership..

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

................ MSVEF-CR Gramercy Owner LP MSVEF-CR Gramercy Owner GP LLC (Delaware) |Ownership..
................ SEAF Sichuan SME Investment Fund LLC . . New York Life Enterprises LLC ................ |Ownership..
New York Life International Holdings Limited
.......................................................................................................................... LMUS....) ......NIA....... [New York Life Enterprises LLC ........cccceee. |OWNEISHip.cceeeiiiiiiiiiiiiiiiiieeeeeee e
New York Life International Holdings Limited
.......................................................................................................................... LMUS....) ......NIA....... [NYL Cayman Holdings Ltd. ..........cccceeeeeees JOWNEISHIP.cceeeieiiiiiiiiiiiceieieeeeee e

Max Estates Limted. Max Ventures and New York Life International Holdings

.............................................................. Industries Limited ......ooeeeeeeenennn [ IND o NTAL L | Limited oo [ OQunerShp

Max Estates Limted.Max Ventures and

Industries Limited .. New York Life Insurance Company .............. Ownership..
Max | Limited ..... . [Max Ventures and Industries Limited . . | Ownership..
Max Assets Services Limted. . Max Ventures and Industries Limited ........ Ownership..

Max Estates Ltd. ..........cccceeeiiis
. [New York Life Insurance Company
Max Estates Ltd. ........cccccooeiinnns

Max Square Limited ..
Max Square Limited ..
Pharmax Corporation Limited.

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

15.620 ...

19.450 ...

.. 1.200 ...
100.000 ...
.100.000 ...
..51.000 ...
.49.000 ...
.100.000 ...

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

..|New York Life

New York Life

New York Life

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

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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.......... . .. |Max Towers Private. Limited ............ccceeennn | .. IND..... . Max Estates Ltd. ......ccccovvrrvnnnnnns . [Ownership.. ..51.000 ....[New York Life Insurance Company ........ |....NO......|eeee nis
.......... Max Towers Private. Limited ..........ccccccennn | . IND..... New York Life Insurance Company ... Ownership.. ..49.000 ....[New York Life Insurance Company ...
.......... Max Estates 128 Private. Limited. .............. |..IND.... Max Estates Ltd. ... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Estates Gurgaon Limited. .............ccccee. | .. IND.... Max Estates Ltd. ... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Acreage Builders Private. Limited. ............ Max Estates Ltd. ......ccccovvrrvnnnnnns . [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. ......ccccovvrrvvnnnnns . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Estates Gurgaon Two Limited .. Max Estates Ltd. .......ccccceunnnneee . [Ownership.. .100.000 ...|New York Life Insurance Company ...

NYL Cayman Holdings Ltd. ............ . . . New York Life Enterprises LLC ... .... | Ounership..
NYL Worldwide Capital Investments, LLC ....... LDE] e NIA....... NYL Cayman Holdings Ltd. .........cccoeeeeeenns Ownership
Seguros Monterrey New York Life, S.A. de C.V.

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

.......................................................................................................................................................... CMEX....) e JAG... [ New York Life Enterprises LLC ................ |Ownership.......ccoooiiiiiiiiiiiiiinnnnn ..99.998 .| New York Life Insurance Company ........ |....NO....oeeee ooin
Seguros Monterrey New York Life, S.A. de C.V
.......................................................................................................................................................... CMEX...] e TAG [NYL Wor ldwide Capital Investments ...........|Ownership........cccoooiiiiiiiiiiiieeeennnd . 0.002 ... | New York Life Insurance Company ........ |....NO....oece oonn
Administradora de Conductos SMNYL, S.A. de Seguros Monterrey New York Life, S.A. de
............................... C.V. o[ --MEX... ... | Ownership.. ..99.000 ....[New York Life Insurance Company ... N0 e
Agencias de , S.A. V.
.......................................................................................................................................................... CMEX. ] e N [V s | OWNETSRPL e} . 99,000 ... New York Life Insurance Company ........ |...NO....of.ccee ooin
Seguros Monterrey New York Life, S.A. de
.............................................................................................. Inmobiliaria SMNYL, S.A. de C.V. .ooooeeeeeeeees [MEXC AL | OV e | Ounershipecccccciii . ..99.000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
Agencias de Distribucion SMNYL, S.A. de
............................................. Inmobiliaria SMNYL, S.A. de C.V. ..ocooeeeeeeees [MEXC o NTALLL | OV e, | Ounership ..1.000 .... |New York Life Insurance Company
.| 26-1483563 .. | ..ooooiiiieies | e Eagle Strategies LLC ........vvvvvverevvennnnnnnnns . NYLIFE LLC oo Ownership.. .100.000 ...|New York Life Insurance Company ...
13-3853547 .| e | e New York Life Capital Corporation . .. [NYLIFE LLC .. . | Ownership.. .100.000 ...|New York Life Insurance Company
...| 13-3808042 .. 0001033244 .. New York Life Trust Company .............ccceeunn. . NYLIFE LLC oo Ownership.. .100.000 ...|New York Life Insurance Company ...
..| 27-0145686 .. 0000071637 .. NYLIFE Securities LLC NYLIFE LLC .ot Ounership.. .100.000 ... |New York Life Insurance Company ...

.| 13-3929029 .. NYLINK Insurance Agency Incorporated . LDE ] NIA....... NYLIFE LLC oo Ownership..

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

.100.000 ...|New York Life Insurance Company ...
NYL Investors REIT Manager LLC . [NYL Investors LLC . .. | Ownership.. .100.000 ...|New York Life Insurance Company
MSVEF |1 GP LLC NYL Investors LLC .....ooveveeeeememeiiiiiiiieeees Ownership.. .100.000 ...|New York Life Insurance Company ...
MSVEF RT Feeder 11 LP . . MSVEF 11 GP LLC oo Ownership.. .100.000 ...|New York Life Insurance Company ...
..[33-2273403 .| oo [ e MSVEF Il RT LLC e[ DB NIA....... MSVEF RT Feeder Il LP .ooeveeiieeieeeiee Ounership.. ..70.000 ....|New York Life Insurance Company ...
L33-2175484 .| oo | e Madison Square Value Enhancement Fund Il LP |..DE.....|...... NIA....... MSVEF 11 RT LLC oo Ownership.. .100.000 ...|New York Life Insurance Company ...
NYL Investors NCVAD Il GP, LLC .....cceeeennnnn LDE] e NIA....... NYL Investors LLC .....oovveveeimmeeeeiiiiiiieeees Ownership.. .100.000 ...|New York Life Insurance Company ...
McMorgan Northern California Value
Add/Development Fund 1, LP (MNCVAD I1) ...... WDE s NIA....... NYL Investors NCVAD Il GP, LLC .. . [Ownership.. ..50.000 ....[New York Life Insurance Company ...
McMorgan Northern California Value
MNCVAD 11-0FC 770 L Street CA LLC .............. LDE] NIA....... Add/Development Fund I1, L.P. ...cocovernnnns Ounership .100.000 ... |New York Life Insurance Company
McMorgan Northern California Value
MNCVAD 11-MF UNION CA LLC DBt NIA....... Add/Development Fund |1, L.P. Ownership.. .100.000 ...|New York Life Insurance Company ...
MNCVAD 11~ HOLLIDAY UNION JV LLC ... LDE] NIA....... VMNCVAD 11-MF UNION CA LLC Ounership.. ..90.000 ....|New York Life Insurance Company ...
McMorgan Northern California Value
MNCVAD 11-0FC HARBORS CA LLC ... . | Add/Development Fund |1, L.P. Ownership.. 100.000 ...|New York Life Insurance Company
MNCVAD 11-SEAGATE HARBORS LLC . VNCVAD 11-OFC HARBORS CA LLC Ounership.. ..90.000 ....|New York Life Insurance Company ...
McMorgan Northern California Value
MNCVAD 11-0FC 630 K Street CA LLC .............. LDE] NIA....... Add/Development Fund Il, L.P. ...cocovernnnns Ounership.. .100.000 ... |New York Life Insurance Company ...
McMorgan Northern California Value
MNCVAD 11-IND SHILOH CA LLC ... LDE] NIA....... Add/Development Fund I, L.P. ... Ounership.. .100.000 ... |New York Life Insurance Company ...
v e | [ MNCVAD 11-BIG SHILOH JC LLC ... LDE] NIA....... VMNCVAD 11-IND SHILOH CA LLC .... | Ownership.. ..90.000 ....|New York Life Insurance Company ...
841758196 .| oo | s MSSDF GP LLC .... LDE] e NIA....... NYL Investors LLC .....ooveeeemeemeeiiiiiiiiieeeens Ownership.. .100.000 ...|New York Life Insurance Company ...
.| 93-2306247 .| .iieiiiiiiiiin | i, MSSOF |1 GP LLC L DE.... ... NIA....... NYL Investors LLC .....ovvvvvvveveeveiiiiviiennnnns Ownership.. .100.000 ...[New York Life Insurance Company ...
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............................................................................ 93-2399069 .. | ..eevverrreenn | eevvrrvnnnnnnnnn | eeeiiiiiiiiniieneeeeneennene. [MSSDF 11 Member LLC ....ooooeieiiiiiiiiiiiiiiieeeen | DEeeiil] oo NIALLL.... [New York Life Insurance Companies ........... |Ownership........cccceeeveevnnnnnnnnnnnnnnn .. 35.000 ....|New York Life Insurance Company ........ |....NO.....|eeee oois
New York Life Insurance and Annuity New York Life Insurance Annuity
93-2399069 .. MSSDF 11 Member LLC oooeeeeeeeeeeeeeeeeeeeeeeeeeenn LDE ] NIA....... Corporation Ownership ..65.000 ....|Corporation N0
93-2469180 .. Madison Square Structured Debt Fund Il LP ... |..DE.....|...... NIA....... MSSDF 11 Member LLC Ownership .100.000 ...|New York Life Insurance Company . N0 e

92-2421807 ..
84-1781419 ..

MSSDF REIT Il LLC ...
MSSDF Member LLC

Ownership .100.000 ...|New York Life Insurance Company .
Ownership ..35.000 ....|New York Life Insurance Company .

New York Life Insurance Company ..

New York Life Insurance and Annuity
MSSDF Member LLC .....vvvvvveevvvniirieiiivvivaaaanns LDE ] NIA....... Corporation .oooeeeeeeeeeeeieiieieeeeee e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..65.000 ....|New York Life Insurance Company
Madison Square Structured Debt Fund LP ....... LDE] e NIA....... MSSDF Member LLC ....cevvvvevreeieeeieeeieieeenees Ownership ..40.400 ....[New York Life Insurance Company .
MSSDF REIT LLC . .. [Madison Square Structured Debt Fund LP .... |Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MSSDF REIT Funding Sub | LLC MSSDF REIT LLC Ownership .100.000 ...|New York Life Insurance Company .

84-1781419 ..
84-1797003 ..
..[84-1819107 ..
84-1825208 ..

85-4113067 .. MSSDF REIT Funding Sub |1 LLC MSSDF REIT LLC ... . | Qunership .100.000 ...|New York Life Insurance Company .
MSSDF REIT Funding Sub 111 LLC . . | MSSDF REIT LLC Ownership.. .}.100.000 ...|New York Life Insurance Company .
MSSDF REIT Funding Sub IV LLC MSSDF REIT LLC ... . | Qunership .100.000 ...|New York Life Insurance Company .
87-3760197 .. MSSDF REIT Funding Sub V LLC .... MSSDF REIT LLC ... . | Ownership .100.000 ...|New York Life Insurance Company .
MSSDF REIT Funding Sub VI LLC ... . .. |[MSSDF REIT LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. MSSDF REIT Funding Sub VII LLC .... LDE] e NIA....... MSSDF REIT LLC .. . | Ownership .100.000 ...|New York Life Insurance Company .
93-1441293 .. MSSDF-OFCB Voss San Felipe LLC .... .100.000 ...|New York Life Insurance Company .

LDE ] NIA....... Madison Square Structured Debt Fund LP .... |Ownership

. . [Madison Square Structured Debt Fund LP .... |Ownership..

Madison Square Structured Debt Fund LP .... |Ownership
Madison Square Structured Debt Fund LP .... |Ownership

..[93-1420937 ..
93-2600376 ..
93-4382159 ..

MSSDF-OFCB Woodway LLC
MSSDF-OFCB Hanover LLC
MSSDF-OFCB El Segundo LLC

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

NYL 717 Texas Member LLC ... . [NYL Investors LLC ... . | Ownership.. ..[New York Life Insurance Company .
NYL 717 Texas Member LLC ... . NYL Investors LLC ... . | Ounership ..[New York Life Insurance Company .
NYL 717 Texas Holdings LLC .... LDE ] NIA....... NYL 717 Texas Member LLC .. Ownership ..[New York Life Insurance Company .

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

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

MSSIV GP LLC NYL Investors LLC Ownership .|New York Life Insurance Company .
Madison Square Strategic Investments Ventu
............................................................................. LP e | MSSIV GP eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OWNESHIPLLeiiiiiiiiiiiiiiiiiiviiviieennnnnp .. 51,000 ... [New York Life Insurance Company ........ |....NO......co ooin
Madison Square Strategic Investments Venture
............................................................................. LP oiiiiiiiiiiiiiieeiiieieieieeeeeieeieeeeeeeeeenenenenenns | 2 DB NTAL [MSSTIV GP e | OwnerShiDL el .. 49,000 ... New York Life Insurance Company ........ |....NO.....].ceee oonn
Madison Square Strategic Investments
............................................................................. MSSIV REIT Manager LLC .......eevvvvvvvvvvvevennnnns | DEueiis] e NIALo [ Venture LP oo | Ownershipe..eeeeeeeennn .. 51,000 ... New York Life Insurance Company ........ |....NO.....].cee ooin
Madison Square Strategic Investments Venture Madison Square Strategic Investments
............................................................................. REITLLC «ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | W DB NI [ Venture LP e | Ownershipa.eeeeeeennn .. 51,000 ... New York Life Insurance Company ........ |....NO.....].cee ooin
Madison Square Strategic Investments
............... MSSIV-MF Country Place MD LLC ... ..DE.....]......NIA....... [ Venture LP Ownership .. 0.000 .... [New York Life Insurance Company . N0
33-1407777 .. MSSIV-IND Speedway SC LLC LDE] e NIA....... New York Life Insurance Company .. Ownership ..45.900 ....[New York Life Insurance Company . N0 e
New York Life Insurance and Annuity
33-1407777 .. MSSIV-IND Speedway SC LLC ....eevvvvvrveeereieenens LDE] e NIA....... Corporation ..oeeeeeeeeeeeeeeeeeeeeeeee e OWNErship..cooeeeeeeeeeeeeee e ..5.100 .... [New York Life Insurance Company ........ N0 e
33-1958036 .. NRL Speedway Venture LLC ... LDE ] NIA....... MSSIV-IND Speedway SC LLC . | Qunership ..[New York Life Insurance Company . ... N0
..| 33-1958036 .. NRL Speedway Venture LLC . .. [MSSIV-IND Speedway SC LLC . . | Ownership.. ..[New York Life Insurance Company . ... No..
............... SC Speedway Hwy 124, LLC ... L DE...oi]eieees ceveeenn. [ NRL Speedway Venture LLC Ownership .|New York Life Insurance Company . ... N0
Madison Square Strategic Investments
33-4098304 .. MSSIV-IND Speedway Phase I1 JV SC LLC ........ Venture LP oo Ownership .100.000 ...|New York Life Insurance Company . ....No
..| 33-4399404 .. SC Speedway Grand National, LLC UV .. [MSSIV-IND Speedway Phase Il JV SC LLC ..... Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
..| 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 . ....No..
. MSVEF GP LLC .... .. [NYL Investors LLC ... . | Ownership.. .100.000 ...|New York Life Insurance Company . ....No..
MCPF GP LLC . [NYL Investors LLC Ownership.. .100.000 ...|New York Life Insurance Company . ....No..
...No

94-3390961 .. NYL Investor Madison Core Property Fund LP . NYL Investors LLC ......cevvveeeeees .. | Management.... ... 0.000 .... [New York Life Insurance Company .
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................. 83-4025228 .. MCPF Holdings Manager LLC Madison Core Property Fund LP ................ |Ownership .100.000 ...|New York Life Insurance Company .
..| 83-4049223 .. MCPF MA Holdings LLC .. .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MCPF Holdings LLC .... .. [Madison Core Property Fund LP .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-IND TAMARAC FL ... .. |[MCPF Holdings LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-OFC BRICKELL FL LLC .. .. |[MCPF Holdings LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISION-IND POWAY CA LLC .. .. |[MCPF Holdings LLC ... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-LPC POWAY JV LLC ...... . |MADISION-IND POWAY CA LLC . Ounership.. .}.100.000 ... [New York Life Insurance Company .
................. MADISON-MF GRANARY FLATS TX LLC ......... MCPF Holdings LLC ... . | Ounership .100.000 ... |New York Life Insurance Company .
MADISON-MF GRANARY FI
......................................................................................................................................................... MADISON-AO GRANARY FLATS JV LLC ...ccvvveveees | DEeeee] e NTALLL Ounership .100.000 ... |New York Life Insurance Company ........ |...NO......|ceeee e
MADISON-AO GRANARY FLATS ONNER LLC ............ LDE] NIA....... Ounership .100.000 ... |New York Life Insurance Company .
MADISON-MF THE MEADOWS WA LLC . .NIA....... IMCPF Holdings LLC ... .. | Ounership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-ACG THE MEADOWS ONWNER LLC ... LDE] NIA....... MADISON-MF THE MEADOWS WA LLC (Delaware) . [Ounership .100.000 ... |New York Life Insurance Company .
MADISON-ACG THE MEADOWS OWNER LLC
MADISON-ACG THE MEADOWS JV LLC .... LDE] e NIA....... (Delaware) Ownership ..90.000 ....[New York Life Insurance Company . ... No.
MADISON-MOB Lee Highway VA LLC . . [MCPF Holdings LLC . | Ownership.. ..}.100.000 ... [New York Life Insurance Company . ....No..
Madison-OFC 5161 CA LLC . MCPF Holdings LLC ... .. | Ownership .100.000 ...|New York Life Insurnace Company . ....No
MADISON - SS Kernersville QRS, Inc. .... DB e e MCPF Holdings LLC .....eevveiiiiiieeeeiiiieens Ownership .100.000 ...|New York Life Insurnace Company . ....No
MADISON - LPP Kernersville JV GP LLC .. |MADISON - SS Kernersville QRS, Inc. . | Ownership.. ..90.000 ....|New York Life Insurnace Company . ....NO..
MADISON - LPP Kernersville JV GP LLC ..|Third Party .... .. | Ownership.. ..10.000 ....|New York Life Insurnace Company . ....N0..
MADISON - LPP Kernersville JV LP .. .. [MADISON - SS Kernersvi . [Ownership.. ..90.000 ....[New York Life Insurnace Company . ....N0..
MADISON - LPP Kernersville JV LP .. .. |Third Party ...l . | Ownership.. ..10.000 ....|New York Life Insurnace Company . ....N0..
MADISON - LPP Kernersville GP LLC .. |MADISON - LPP Kernersville JV LP . Ounership.. ..}.100.000 ... [New York Life Insurnace Company . ... N0..
MADISON -LPP Kernersville LP .... .. [MADISON - LPP Kernersville JV LP . . | Ownership.. ..}.100.000 ...|New York Life Insurnace Company . ....N0..
MADISON-MF Apex Newbury PA LLC . .. |[MCPF Holdings LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurnace Company . ....N0..
MCPF-MOB PEMBROKE PINES FL LLC . .. | MCPF Holdings LLC Ownership.. ..}.100.000 ...|New York Life Insurnace Company . ....N0..
MCPF-MF Perimeter Gardens GA LLC .. .. |[MCPF Holdings LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurnace Company . ....N0..
MADISON-IND 2080 ENTERPRISE CA LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MADISON-IND CLAWITER CA LLC .. .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MADISON-REDCO CLAWITER JV LLC ... .. |MADISON-IND CLAWITER CA LLC .... . | Ownership.. .}.100.000 ... [New York Life Insurance Company . ... N0..
MADISON-IND ENTERPRISE RIALTO CA LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Mill Creek, LLC . .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Gateway, LLC ........ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Gateway Phases Il and IIl, LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Delta Court, LLC ............ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Fremont Distribution Center, LLC . . [Madison Core Property Fund LP .. .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Century, LLC ..oovrriiiiiiiiiiiiiiiiieieeeeees Madison Core Property Fund LP ................ Ownership .100.000 ...|New York Life Insurance Company . ....No
MIREF Newpoint Commons, LLC .. Madison Core Property Fund LP Ownership .100.000 ...|New York Life Insurance Company . ....No
MIREF Northsight, LLC .... . [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
MIREF Riverside, LLC Madison Core Property Fund LP Ownership .100.000 ...|New York Life Insurance Company . ... N0
Bartons Lodge Apartments, LLC Madison Core Property Fund LP Ownership ..90.000 ....[New York Life Insurance Company . ..No
MIREF 101 East Crossroads, LLC . . [Madison Core Property Fund LLC . [ Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
101 East Crossroads, LLC MIREF 101 East Crossroads, LLC ... Ownership .100.000 ...|New York Life Insurance Company . ... No.
MIREF Hawthorne, LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MIREF Auburn 277, LLC . . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MIREF Sumner North, LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MIREF Wellington, LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0 e
MIREF Warner Center, LLC ... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . L NO e
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. ... |MADISON-MF Duluth GA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . .

MADISON-OFC Centerstone | CA LLC .. [Madison Core Property Fund LLC . [Ownership.. .}.100.000 ...|New York Life Insurance Company .
MADISON-OFC Centerstone | Il CA LLC .. [Madison Core Property Fund LLC . [ Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-MOB Centerstone IV CA LLC .... .. [Madison Core Property Fund LLC . [Ownership.. .}.100.000 ...|New York Life Insurance Company .
MADISON-OFC Centerpoint Plaza CA LLC .. [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
MADISON-OFC One Main Place OR LLC . [Madison Core Property Fund LLC . [Ownership.. .100.000 ...|New York Life Insurance Company .

.. [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-OFC 1201 WEST IL LLC ..
.. [Madison Core Property Fund LLC
. [Madison Core Property Fund LLC . [ Ownership..
Madison Core Property Fund LLC .... Ownership
Madison Core Property Fund LP ................ Ownership
. |Madison-MF Osprey QRS Inc. ... Ownership..
Madison-MF Osprey QRS Inc. ... Ownership
Madison-MF Osprey NC LP ........cceeeeeiiiieens Ownership

MADISON-MF Hoyt OR LLC ...............
MADISON-RTL Clifton Heights PA LLC
MADISON-IND Locust CA LLC ...........
MADISON-OFC Weston Pointe FL LLC
MADISON-MF MCCADDEN CA LLC .
MADISON-OFC 1201 WEST IL LLC ...

MADISON-MCCAFFERY 1201 WEST IL LLC
MADISON-MF TECH RIDGE TX LLC .
MADISON-RTL SARASOTA FL, LLC .
MADISON-MOB CITRACADO CA LLC
Madison-MF Osprey QRS Inc
Madison-MF Osprey NC GP LLC
Madison-MF Osprey NC LP
Madison-MF Osprey NC LP

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

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

.| 47-5172577 ..

47-5640009 ..

..|83-4019048 ..

..| 87-4007153 ..
87-4075458 ..

E55555555555555555558585858%8

MADISON-IND LNDR TABOR ROAD NJ LLC . [Madison Core Property Fund LP Ownership..
MADISON-SS Crozet VA LLC Madison Core Property Fund LP Ownership .|New York Life Insurance Company .
MADISON-LPP Croze JV LLC Madison Core Property Fund LP ................ Ownership .|New York Life Insurance Company .
Madison-MF Apex Newbury PA LLC . . [Madison Core Property Fund LP .. .. | Ownership.. .|New York Life Insurnace Company .
MCPF-MOB PEMBROKE PINES FL LLC .... Madison Core Property Fund LP ................ Ownership .|New York Life Insurnace Company .
New York Life Investment Management
................. 39-2948083 .. | ..eevvvrreeenn | wevverenennnnnnn | evviiiiiiinsienseeeeeneeeee. [NYLIM Capital LLC ooooooeeeeeei | DB NTAG [HOTdings LLC e | OWNETSAIPL L. 100,000 ... [ New York Life Insurance Company ........ |....NO.....]or oois
New York Life Investment Management
.............................................................................................. Bow River Advisers, LLC .......ceeeveeeeeeeeeeeeen. | DBt e NTALLLLLc. [Holdings LLC oo | OWNETSAIPL e} .. 49,000 ... New York Life Insurance Company ........ |....NO.....].ceee ooin
New York Life Investment Management
.............................................................................................. NYL Investments Europe Limited ........cccceeeeen | eevevnnnnnd e NIAL.oos [Holdings LLC oo | OWNETSHPL e . 100,000 .. | New York Life Insurance Company ........ |....NO......e oons
New York Life Investment Management
................. 98-1108933 .. | .evvvvvvvveene | wevvvvvnvvennnns | weveneveiiiiiiiiiiiiineeeeeen. [NYL Investments (International) Ltd. ..........|..GBR....J......NIA....... [Holdings LLC .....ccceeoiiiiiiiiiiiiiiiieeeeeeeenns | OWNETShiP..eeiiiiiiiiiiiiiiiiiiiiiiveeeeennnh . 100,000 ... [ New York Life Insurance Company ........ |....NO.....].cee s
New York Life Investment Management

..|98-1108959 .. NYL Investments (Services) Ltd. ..GBR... . [Holdings LLC ... Ownership.. .}.100.000 ...|New York Life Insurance Company
..|98-1108940 .. NYL Investments UK LLP ......... ..GBR... . [NYL Investments (International) Ownership.. ..99.000 ....|New York Life Insurance Company
98-1108940 .. NYL Investments UK LLP ... |..GBR.. NYL Investments (Services) Ltd. ........ . | Ownership ..1.000 .... |New York Life Insurance Company
New York Life Investment Management Asia New York Life Investment Management
.............................................................................................. Limited ..ooovvvveveveeniinnnennnrnnnennnennnnnnennneenns | PNe e NIAG L [Holdings LLC e | OWNETSAPL e . 100,000 ... | New York Life Insurance Company ........ |....NO.....].ceee oons
New York Life Investment Management
................. 13-4080466 ..| .............. [0000061227 .. | .....ceeeeeeeeeeeeeeeeeeeennn.. |MacKay Shields LLC ........oooeeeeeeeeeeeeeeeeee. | W DBt een  NIALLLLLL [ Holdings LLC oo [ Ownership..ceeeeeeeeeeee.} . 100,000 ... | New York Life Insurance Company ........ |....NO....o|.vees woeee
MacKay Shields Emerging Markets Debt
................. Portfolio oo | .. DE.....]......NIA....... [MacKay Shields LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0
MacKay Shields Core Plus Opportunities Fun
................. 27-2850988 .. | ..eeeveverienn | eevvvvnniinninnn | i [GP LLC s |22 DEeeinn] e NTAGLLLL [MacKay Shields LLC ...ooeeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip....eeeeiiiiiiiiiiiiiiiieeeennnnb . 100,000 .. | New York Life Insurance Company ........ |....NO.....].eee s
MacKay Municipal Managers Opportunities GP
................. 270676586 .. | ..eeevvrrveenn | wevrrrnnnnnninnn | i [LLC ciiiiiiiiiiieveeeeeeeeeeeeeeeeeeeeens | W DB e NTAGLLL [ MacKay Shields LLC eeeeeeeeeeeeeeieeeeeeeeeeee. | OWnErship....aeeeeiiiiieeeeeenn b . 100,000 L. | New York Life Insurance Company ........ |....NO.....].e oois
MacKay Municipal Opportunities Master Fund, MacKay Municipal Managers Opportunities GP

................. 26-2332835 .| .....oeeeeeen. 0001432467 .| eeeieiiiiiiiiiieees [LPL iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeiiiiieeiiieens |2 DBeviii ] et NTAL L [LLC ieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSPIP. e b . 100,000 L [ New York Life Insurance Company ........ |....NO.....f.cooo il
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MacKay Municipal Managers Opportunities GP
............................................................................ 22-2267512 .. | ..eeeeeeeenn.. | 0001432468 .. | ......ccooiiciiiiiinenennnno. [MacKay Municipal Opportunities Fund, L.P. .. DE.....[......NIA....... ettt e e e e e eeeeeeeee. | OUNETSIPL .} . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Municipal Managers Credit
............................................................................ 270676650 .. | .eeeeveeveennn | weveereneennnnnn | eeeeieiiiieiiiiiiiieeeeeeeeeeee. [Opportunities GP, LLC ......eeeeeieiiiiiiiiiiinnnnnn [ DBl NIALLLL... [MacKay Shields LLC .......ccoeeeeeeeeeeeeeeeeeeee. | Ownership.....eeeeeeiiiiiiiiiiiiieneeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooo]eeer oois
MacKay Municipal Credit Opportunities Master MacKay Municipal Managers Credit
............................................................................ 30-0523736 ..| ..eeeeeveeeen. 0001460030 .. | .eeeeiiiiiiiiiiiiiiiiieeeeeees [FUnd, LPL o | L DB NTALLL... [ Oppor tunities GP LLC ..........eeeeeeeeeeeiennnnn |OWNErShipL..iiiieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . s
MacKay Municipal Credit Opportunities Fund, MacKay Municipal Managers Credit
............................................................................ 30-0523739 .. | ..eeeeeeeennnn |0001460023 .. | .eeeiiiiiiiiiiiiiiiieen [LPL eeeeeeeeeeeeeeeeeeeeeeeeens | DB NTALLL.... [ Oppor tunities GP LLC ...........eeeeeeeeeneennnnn |OWNErShip...iiiiieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer oois
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 38-4019880 .. | ....eeevewewnn 0001700102 .. | .eeeeeenniiiiiiiiiiiiieeeeeeen [FUnd, LLPL o | DB NTALLL... [ Oppor tunities GP LLC ..........eeeeeeeeeeeennnnns |OWNErShip...iiiieeeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof e ooin
MacKay Municipal Short Term Opportunities
............................................................................ 45-3040968 .. | ..eeeeeeiiiinn | eeveernnnenninnn | s [FUND GPLLC Lo | L DB NTALLL [MacKay Shields LLC ...oeeeeeeeeeieeeeeeeeeeeeeeee. | OWnershipa..aeeeieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . s
MacKay Municipal Short Term Opportunities MacKay Municipal Short Term Opportunities
............................................................................ 45-3041041 .. | .............. |0001532022 et |FUND LR | W DR Fund GP LLC ...oeeeeeeeeeieeieiiiieeieeeeeeeeeeeeeee. | Ownership...eeeeeeeeiiiiiiiiiiiiiiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO.oooeeer oonn
......................................... Plainview Funds plc LIRL.... 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 ..........eeeveeeeeeeennnn | IBL.) ceeieiis oo [New York Life Insurnace Company ..............|Ownership.........cccccoeiiiiiiiiincnnnnnd .. 0.000 ... | New York Life Insurance Company ........ |....NO...oo e ooin
Plainview Funds plc MacKay Shields
......................................................................................................................................................... Strategic Bond Portfolio ..........eeeveeeeeeennnnn | IBL) ceeiiiis ciiiiis [MacKay Shields LLC .....ooeeeeeeeeeeeeeeeeeeeeeees | Ownership....eeeeeeennd .. 0.000 ... [ New York Life Insurance Company ........ |....NO...oof . ooen
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio IRL....J......NIA....... [MacKay Shields LLC ..........cceeeeeeeeeeeeeeeeees | OWNErship.....eeeeeeiiiiiiiiiieeeeennd .. 0.000 ... [New York Life Insurance Company ........ |....NO.oooeeer oonn
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio IRL....J......NIA....... [New York Life Insurance Company .............. | Ownership........cccccceeeuunnnnnnnnnnnnnt .. 0.000 ... [New York Life Insurance Company ........ |....NO..ooo|eeeee ooin
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........cccoueeeeeeeennnnn | IRL.L) o NTALLLL... [MacKay Shields LLC ........ccooeeeeeeeeeeeeeeeeees | OWnership. ... .. 0.640 ... [ New York Life Insurance Company ........ |....NO...oo o oonn
Plainview Funds plc MacKay Shields Emerging
......................................... Markets Debt Portfolio . |.-IRL... New York Life Insurance Company .............. |Ownership.. ..99.360 ....|New York Life Insurance Company ... N0 e
MacKay Shields High Yield Active Core Fund GP
............................................................................ 27-3064248 .. | .eeeeiiiiiiinn | eeeeeeiieiieinen | e [LLC e | L DR NTALLL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership..aaeeeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof.r ool
MacKay Shields High Yield Active Core Fund LP MacKay Shields High Yield Active Core Fund
............................................................................ 26-4248749 .. | ...ooeeeeennnn 0001502130 .. | aeeiiiiiiiiiiiiiiiien [ s | ee DBt | e NTAC [ GPLLC s | OWNETSRPL e ) . 100,000 .. | New York Life Insurance Company ........ |....NO.ooof.er oens
MacKay Shields Defensive Bond Arbitrage Fund
......................................................................................................... 0001502133 .. | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LE s [GBMU L NTALL L | MacKay ShieldS LLC ...eeeeiiiiiiiiiiiiieeieeeeees [ OWNErShpLci .. 0.070 . [New York Life Insurance Company ........ [...NO.....[..... ...
MacKay Shields Core Fixed Income Fund GP LLC
............................................................................ 45-2732939 .. | eiiiiiiiiiinn | eeeeeeiniiininnn | e [ e eeeeeeeeeens | o2 DEeeenn| e NIAC L. [MacKay Shields LLC ......oeeeeiiiieieeeeeeeeeeeee. | OWnership....eeeieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer oois
MacKay Shields Core Fixed Income Fund GP
............................................................................ 45-2733007 .. | ...eeeveeeee.. | 0001529525 eeteeeeeeeeeeeeeeeeeeeeeeeee. | MacKay Shields Core Fixed Income Fund LP ... |..DE.....|.cceee NTALccoiit JLLC e eeeees [ OWRETShpL ... . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.cooe woeee
MacKay Shields Select Credit Opportunities
............................................................................ 821760156 .. | .eeevvvvveeenn | eeveemmnnnnninnn | e [FUND GPLLC oo | L DB NTALLL [MacKay Shields LLC ....eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnershipa...eeeieeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeeer oonn
MacKay Shields Select Credit Opportunities MacKay Shields Select Credit Opportunitie
.......... ..| 81-4553436 .. Fund LP .. . |..DE.....|......NIA....... | Fund GP LLC ... .. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
MacKay Municipal Managers California
............................................................................ 47-3358622 .. | eeeeeeeieeinn | eeeeeeenneininnn | eeieiieiiiieeeeeeeeen. [ Opportunities GP LLC L.....oeiiiiiiiiiiiiiiiiiieeens | DB NTALLLL... [MacKay Shields LLC ......cceeeeeeeeeeeeeeeeeeeeee. | OWnership....eeeeeeeiiiiiiiiieennenn . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer oois
MacKay Municipal California Opportunities MacKay Municipal Managers California
......................................................................................................................................................... Fund, L.P. oo | W DB NTALLLL... [ Oppor tunities GP LLC ..........eeeeeeeeeenennnnnn [ OWNErShip. ..o} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
MacKay Municipal New York Opportunities GP
............................................................................ 81-2401724 .| oo | e | e [LLC e | L DR NTAGLL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership..aeeeeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof e oonn
MacKay Municipal New York Opportunities MacKay Municipal New York Opportunities GP
............................................................................ 38-4002797 .. | ..eeeeeeeennnn 0001685030 .. | .eeeiiiiiiiiiiiiiiieeeeeeeen [FUN, LLPL o | DB N LLC eeeeeeeeeeeeeeeeeeeeeeees | OWNEPSREPL e ) . 100,000 .. | New York Life Insurance Company ........ |....NO.ooof.r oens
MacKay Municipal New York Opportunities GP
......................................................................................................... 0001700100 .. [ ...eeeeeeeeeeeeeeeeeeeeeeeeee... | MacKay Municipal Opportunity HL Fund LP ..... |..DE.....{......NIA....... JLLC ..o | Ownershipeeeeeeeeee....£ . 100.000 ... | New York Life Insurance Company ........ [...NO.....[..... .....
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............................................................................ 81-2575585 .. | ...oocvvevin [ eeiiiiiiiiees | e, | MacKay Municipal Capital Trading GP LLC ..... |..DE.....|......NIA....... |MacKay Shields LLC .........cccoevvverrnuennes [OUNErShip..coiiiiiiiniiiiiiiieceenn . 100000 .. [New York Life Insurance Company ........ |....NO.....|..... ...
MacKay Municipal Capital Trading Master
............................................................................ 36-4846547 .. | ..ooooiiiiin [ e | e |FUND, LP e | W DB LG NTALL L | MacKay Municipal Capital Trading GP LLC .. [Ounership..........cccooiiiiiiiiinennnnf . 100.000 .. [New York Life Insurance Company ........ |....NO.....|..... ...
MacKay Municipal Capital Trading Fund, L.P.
............................................................................ 371836504 .. | .evvveeeiiiinn | eevveriniiininnn | e | eeeeeeeeeeeeeeesee e seeseeesesseeseseeeeeeeseeseeeneeeneees | o2 DEevens| e NIAGL.. [MacKay Municipal Capital Trading GP LLC .. |Ownership........cccceeeviuvuunnnnnnnnnnnnh. 100.000 ... |New York Life Insurance Company ........ |....NO.....].cee s
MacKay Municipal Managers Strategic
............................................................................ 81-4932734 .. | evvveeeieiinn | evveviniiininnn | eiiiiiiiieeeeeeeeeen. | Opportunities GP LLC L....eeiiiiiiiiiiiiiiiiiiiennns | DEl] oo NTAGLLLL [MacKay Shields LLC ...ooooeeeeeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeeeeeeeeeeeiiiiinennnnnnnnnnh. 100,000 ... |New York Life Insurance Company ........ |....NO.....].ceee oois
MacKay Shields Intermediate Bond Fund GP LLC
............................................................................ 821715543 .. | wevvvvviieiinn | rvvvrvnniininnn | s [ e seeeseseeseseseeeeenes | o2 DEevens| e NIAGLLLLL. [MacKay Shields LLC ....oooeeeeeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeeeeeeeeeeeninienennnnnnnnnnh. 100,000 ... |New York Life Insurance Company ........ |....NO.....].ccee oois
MacKay Shields Intermediate Bond Fund GP
............................................................................ 82-1716026 ..| ..........ee.. |0001715261 .. | ..eevverervnnennnnnnnnnnnnnnnnn. [MacKay Shields Intermediate Bond Fund LP ... |..DE.....|.cccce NIA s [LLC woviiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSAIP..eeiiiiiiiiiiiiieeeeennnh . 100,000 ... [ New York Life Insurance Company ........ |....NO.....].e s
MacKay Municipal Managers Opportunities
......................................................................................................................................................... Allocation GP LLC .....ccceeeeeeeeeeeeeeeeeeeeeeee |2 DEeiiis] oeen  NIALL.. [MacKay Shields LLC .........coeeeeeeeeeeeeeeeeeee. | OWNErship....ueeeeeeeeiiiiiiiiinnnnnnnnnennnp. 100000 ... |New York Life Insurance Company ........ |....NO......ee oonn
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
........................... 83-3051488 .. Allocation Master Fund LP .. DE.....].....NIA....... [Allocation GP LLC .. . | Ownership .100.000 ...|New York Life Insurance Company . N0
MacKay Municipal Managers Opport MacKay Municipal Manag
............................................................................ 83-3085547 .. | .eeevverreeenn | wvvvevvnenininnn | evveeiiiiiiiieeeseneeeenen.. [AllTocation Fund A LP Lo | DB NTAGL [ AT Tocation GP LLC L.eiiiiiens | OWNETSAIPL L ieeeeennnh . 100,000 L | New York Life Insurance Company ........ |....NO.....].oee s
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3088001 .. | .eevvvvvvveenn | wevvvrvnvnnnenns | eeveveeiiniinineseninnnneeeenn.. [Allocation Fund B LP ..ooooooeeeiiiieeiiiieeene | DB NTAGLLLLL. [ Al Tocation GP LLC ...eeeeeeeiiiines | OWNETShiP..eiiiiiiiiiiiiiiiiiiiiiiiiieenennnh . 100,000 ... [ New York Life Insurance Company ........ |....NO.....].ee oois
MacKay Municipal Managers U.S.
......................................................................................................................................................... Infrastructure - Opportunities GP LLC ........ |..DE.....[......NIA....... |MacKay Shields LLC ..........cccocvrrrrrvrvnnennnn | OUNEISNip..cceiieiiiiiiiiiiiiiieeeeeeeeeeen . 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Municipal Managers High Yield Select
............................................................................ 84-2017635 .. | .eevvvvvvvennn | eevvvrvnnnnninnn | i [GP LLC s |22 DEeeins] e NIAGLLLL [MacKay Shields LLC ..oooeeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip....eeeeeeeeeeieeiiiiiiiennnnnnnnnnh. 100000 ... | New York Life Insurance Company ........ |....NO.....].eee s
MacKay Municipal Managers High Yield
............................................................................ 84-2046842 ..| .............. |0001783642 .. | ......cccoeeeiiiiiinnnnnnnnnn. [MacKay Municipal High Yield Select Fund LP . DE.....[......NIA....... | Select GP LLC ......ceeeveeeeeeeeeeeeeeeeeeeeeeeeee. | OUNErShipe.ccceeeeiieeieiieieeeeeeeeeeeee.. . 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Municipal Managers High Income
......................................................................................................................................................... Opportunities GP LLC .......evvvvvvvvvvvvenennnnnnns |2 DEuviis] oeee  NIALL... [MacKay Shields LLC ..........ccoeeeeeeeeeeeeeeeee. | OWNErship.....eeeeeeeeiiiiniiiiinnnnnnnnnnip. 100000 ... |New York Life Insurance Company ........ |....NO.....].e ooin
MacKay Municipal High Income Opportunities MacKay Municipal Managers High Income
........................... Fund LP . ..DE.....]......NIA....... [ Oppor tunities GP LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0
MKS Globa
............................................................................ 87-1580419 .. | ..oevvvvveeenn | evvvrvniiininnn | eveiiiiiiiiiiiiiiiiieeeeeeeen.. [Equities Fund GP LLC ... | DB oo NTALLL [MacKay Shields LLC ..oooeeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip...eeeeeeeiiiiiiiiiiiiiiiineeennnnnh . 100,000 ... [ New York Life Insurance Company ........ |....NO.....].ccee oois
Candriam Global Sustainanble Emerging Markets New York Life Insurance and Annuity
............................................................................ 87-1621347 .| evvvveeeeeenn | vvvvvvnvnnninnn | iiiiiiiiiiiiieeeeeeeen. [EQUities FUNd LP Loovveviiiiiiiiiiiiiiiiiiiiiiiieennns | DEeeiis ] e NIAGLLLLL [ Corporation oo | Ownership..eeeeeeeeeieeiiiiiieenenennnb .. 0.000 ... [ New York Life Insurance Company ........ |....NO.....].ceee ooin
MKS Global Emerging Markets Equities Fund GP
............................................................................ 87-1598388 .. | .eevvvvvvrrinn | eevrrrnniiininnn | e [LLC ciiiiieeeveeveeeeeeeeeeeeeeeeeens | W DB e NTAGLLLLL [ MacKay Shields LLC eeeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip...aeeeeieiiiieeeeennnh . 100,000 L. [ New York Life Insurance Company ........ |...NO.....].cee s
Candriam Global Emerging Markets Equities MKS Global Emerging Markets Equities Fund
............................................................................ 871645818 .. | .eovvvveviienn | eevvvrvniiininnn | e [FUND P s |22 DBt et NTAG [ GP LLC s | OWNETSREDL b .. 0,050 L [ New York Life Insurance Company ........ |....NO..oo]er oois
Candriam Global Emerging Markets Equities New York Life Insurance and Annuity
............................................................................ 871645818 .. | .eovvvvvveienn | evveviniiininnn | e [FUND P s |22 DB e NTAGLLL [ Corporation oo | OWnErShDL e . 99,950 L. | New York Life Insurance Company ........ |...NO.....].eee ol
MacKay Shields Series Fund Managing Member
............................................................................ 92-3561816 .. | .evvvvvvvveenn | wevvrrnninininnn | e [LLC ceiiiiieveeeeeeeeeeeeeeeeeeeeeenns | W DB e NTAGLLL [ MacKay Shields LLC eeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip...aeeeeiiieeeeeennnb . 100,000 L [ New York Life Insurance Company ........ |....NO...oof. oois
MacKay Shields Series Fund Managing Member
............................................................................ 92-3539309 .. | .ieeevevvieenn | eevveveneenninnn | vveeciiiiiiiiieeeeeeeeenn.. | MacKay Shields Series Fund ..........ooooeeeee [ DB NIALLLLLL [LLC (Delaware) .....oeeeeeeieiiiiiiiiiieieeeeeeeee.. | OWnership....eeeeeeeieiiiiiienneenennnb . 100,000 ... | New York Life Insurance Company ........ |....NO.....]oe oois
MacKay Shields Series Fund Managing Member
............................................................................ 92-3559458 .. | .ieeeviiiieins | eevveviiiiiiiinn | eeeeiiiiieeeeeeeeeee.. | Securitized Credit Opportunities Series ..... DE.....[.cc.e.NIAL... JLLC oo | Qunershipecccccccccccccceceeeeeeeeeeeeenn .. 3,560 . [New York Life Insurance Company ........ [....NO.....[..... .....
New York Life Insurance and Annuity
........................... 92-3559459 .. Securitized Credit Opportunities Series ..... DE.....[......NIA....... | Corporation .... .. | Ownership ..96.440 ....[New York Life Insurance Company . N0
MacKay Shields Series Fund Managing Membel
............................................................................ 99-5102668 .. | ....ceevvvvenr | wevvvverevnnnnnn | vevvviiiiiiiiiiiiiieeennnnn. [High Yield Corporate Bond Series ............... [ DE..]eeee NIA s [LLC woviieeiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSAID. . eeiiiiiieenennnb .. 0,000 ... [ New York Life Insurance Company ........ |....NO.....]ecee s
New York Life Insurance and Annuity
............................................................................ 99-5102669 ..| ......ceevveer | eevrrrrrviininnn | weeveiiiiiiiiiiieienennnnnnn.. |High Yield Corporate Bond Series ............... [..DE.....|......NIA....... [Corporation .............eeeeeeeeeeeeeeeeeeeeeee... | Ownership.....ueeeeeenennnnnnnnnnnnnnnnnnnnnh.. 0.000 ... [New York Life Insurance Company ........ |....N0.....].ccce s
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MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3540205 .. | ..eeeeeeeeeenn | eeveeeeneenennnn | eeeeeeeiieiiiiiiiiieeeneneeee.. |Debt Feeder Fund GP LLC ..........eeeeiiiiiiieennnn | DB NIALLLL... [MacKay Shields LLC .......cooeeeeeeeeeeeeeeeeeeee. | OWnership.. ...t . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeeer oons
MacKay Shields Emerging Markets Sovereign MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3561393 .. | .eeeeeeiiieinn | eevveeeneennennn | eeeeeeeeiiiiiiiiiieeeeeeeneee.. [Debt Feeder Fund LP ... | DB o NTALL..... [Debt Feeder Fund GP LLC ...........eeeeveeeeennnn |OWNErShip...eeeeiiiiiiiiiiiiiiiiiiiieneeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer oonn
New York Life Investment Management
85-1664787 .. Apogem Capital LLC Holdings LLC . | Ownership .100.000 ...|New York Life Insurance Company .
..| 36-4715120 .. Madison Capital Funding LLC . [New York Life Insurance Company Ownership.. ..21.900 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
36-4715120 .. Madison Capital Funding LLC LDE ] NIA....... Corporation .oooeeeeeeeeeeeeeeeiieeeeeeeeeeeeeeeees Ownership ..65.640 ....|New York Life Insurance Company .
36-4715120 .. Madison Capital Funding LLC DB e NIA....... Life Insurance Company of North America ... |Ownership ..12.460 ....|New York Life Insurance Company .
26-2806813 .. MCF Co-Investment GP LLC ... . DEL . NIA....... Madison Capital Funding LLC . Ownership .100.000 ...|New York Life Insurance Company .
26-2806864 .. 0001538585 .. MCF Co-Investment GP LP e [ DB NIA....... MCF Co-Investment GP LLC Ownership .100.000 ...|New York Life Insurance Company .
Madison Capital Funding Co-Investment Fund LP|
26-2806918 .. 0001538584 .. F PP PP PUPUPPPPURPPNY MCF Co-Investment GP LP ...........cceeeeeeeits OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|New York Life Insurance Company .
..|80-0920962 .| ..ooevvviiiies | e Madison Avenue Loan Fund GP LLC .. [Madison Capital Funding LLC . . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|61-1711540 .. 0001577927 .. Madison Avenue Loan Fund LP .. .. [Madison Avenue Loan Fund GP LLC .. | Ownership.. .}.100.000 ...|New York Life Insurance Company .
MCF Fund | LLC .... . [Madison Capital Funding LLC . . [Ownership.. .100.000 ...|New York Life Insurance Company .

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

.. [Madison Capital Funding 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 VITI Ltd ....
MCF CLO VIII Ltd ...
Madison Capital Funding LLC .
. |MCF CLO IX Ltd.
Madison Capital
MCF CLO 10 Ltd.
. [Madison Capital Funding LLC .

30-1143853 ..

MCF Hanwha Fund LLC .
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 VIII Ltd ..
MCF CLO VITI LLC ..
MCF CLO VII1 Blocker LLC
MCF CLO IX Ltd ....
MCF CLO IX LLC .
MCF CLO 10 Ltd. ...
MCF CLO 10 LLC
MCF CLO IX Blocker LLC

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

99-1698517 ..

Ownership
. [Ownership..

E555555555555555555585588588

.......... . MCF CLO 10 Blocker LLC Madison Capital Funding LLC .... Ownership ..|New York Life Insurance Company .
36-4883128 .. MCF KB Fund LLC Madison Capital Funding LLC .... Other.... . |New York Life Insurance Company ........ [....NO...... JUU R
..|61-1907486 .. MCF KB Fund 11 LLC .. . [Madison Capital Funding LLC . . |Other. . [New York Life Insurance Company . [ R
MC KB Fund 111 LLC Madison Capital Funding LLC .... Other.... . |New York Life Insurance Company ........ [....NO...... JUU R
MCF Hyundai Fund LLC .......ccoeeeeieiiiiiieiens Madison Capital Funding LLC .... Other-.... . |New York Life Insurance Company ........ [....NO...... JUUI I
Apogem Direct Lending Hyundai Fund 2 LLC .... Madison Capital Funding LLC .... Other.... . |New York Life Insurance Company ........ [....NO...... 2

Apogem Direct Lending Levered Fund 2023-1 LLC

.. [Madison Capital Funding LLC . .. [Other. . [New York Life Insurance Company . ... No..
Apogem DL Levered Fund 2023-1 LLC . . . [Madison Capital Funding LLC . . |Other. . [New York Life Insurance Company . ....N0..
Apogem DL Levered Fund SPV 2023-1 LLC ........ Madison Capital Funding LLC .... Other.... . [New York Life Insurance Company . ... N0

Apogen Direct Lending Loan Portfol io 2023 LLG|

. |MCF Senior Debt Fund 2020 LP

..| 85-1708233 .. .
. | Madison Capital Funding LLC .

..| 35-2537165 ..

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

Other.

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

. |New York Life Insurance Company .

................. Madison Capital Funding LLC .... Other.... . [New York Life Insurance Company . ....No
Apogem Umbrella ... .. [Madison Capital Funding LLC . .. [Other. . [New York Life Insurance Company . ....No..

Apogem US Direct Lending Limited | .. [Madison Capital Funding LLC . .. [Other. . [New York Life Insurance Company . ....No..

MCF Senior Debt Fund 2020 GP LLC .. . [Madison Capital Funding LLC . . |Other. . [New York Life Insurance Company . ....No..

... N0..

... No..
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............................................................................ 32-0469843 .. | ..oeveeveeeenn | eevveviniiininnn | evvevieiiiiiiieiiesennenen. | MCF Mezzanine Fund | LLC ......ooovvvvveeeeveeeenns | DELoit] oo NIALL.... [New York Life Insurance Company ..............|Ownership.........cccoeeeveveviunnnnnnnnnnn..66.670 ....|New York Life Insurance Company ........ |....NO.....]eeee ois
New York Life Insurance and Annuity
.......... ..| 32-0469843 .. MCF Mezzanine Fund | LLC .. ..DE.....|......NIA....... | Corporation .. | Ownership.. ..33.330 ....[New York Life Insurance Company ...
......................... MCF PD Fund GP LLC .. . [Madison Capital Funding LLC . |Other.... . 0.000 .... |New York Life Insurance Company

.......... 98-1450997 MCF PD Fund LP MCF PD Fund GP LLC ... 0.000 .... |New York Life Insurance Company ...

......................... MCF Senior Debt Fund 2019-1 GP LLC .... Madison Capital Funding LLC ... 0.000 .... |New York Life Insurance Company ...

.......... 83-4242231 MCF Senior Debt Fund 2019-1 LP ...... . |[MCF Senior Debt Fund 2019-1 GP LLC Other. . 0.000 .... |New York Life Insurance Company

......................... Apogem Direct Lending Nighthawk Fund .......... [ .. Apogem Capital LLC ............ceeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
New York Life Capital Partners IIl GenPar GP,

......................................................................................................................................................... LLC oeeeiiieieeeeeeeeeeeeeeeeeeeeneeeeeeeeeeeeeeeeeeeeeens | 2 DEeviin] ccee . NIALLL.... [ Apogem Capital LLC .......oooeeeieieeeieeeeeeeeee. | Ownership.....iiiiieeeneen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof oo oonn
New York Life Capital Partners IV GenPar GP,

......................................................................................................................................................... LLC oeiieiieeeeeeieeeeeneneeeeeeeeeeeeeeneeeeeeeeeeeeeeens | 2 DEeeiin] e NIALLL.... [ Apogem Capital LLC ......ooooeeeeeieeeeeeeeeeeeee. | OWnership.....iiiieeneenn . 100,000 ... | New York Life Insurance Company ........ |....NO...oof oo ooin
New York Life Capital Partners IV GenPar, LP New York Life Capital Partners IV GenPar

................................................................................................................... DB e NTAL [GP, LLC oo, | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..coot] eeee e

......................................... GoldPoint Core Opportunities Fund, L.P. ..... |..DE.....|......NIA....... | Apogem Capital LLC ..............ceevveeveeeeeeee. |[Ownership.. .100.000 ...|New York Life Insurance Company ... N0

......................................... GoldPoint Core Opportunities Fund Il L.P. ... |..DE.....|...... NIA....... | Apogem Capital LLC ..........eevvveeeeeeeeeeee. |Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
GoldPoint Mezzanine Partners [V GenPar GP,

......................................................................................................................................................... LLC eeeieiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeneeeeeeeeeeeeeeens | 2 DEueein] e NIALLL... [ Apogem Capital LLC .......ooeeeeeeieeieeeeeeeeeee. | OWnership.....iiieeneen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof oo ooin

GoldPoint Mezzanine Partners IV GenPar GP,

......................................................................................................................................................... GoldPoint Mezzanine Partners IV GenPar LP ... |..DE.....|.cccc. NIA oot [LLC woviiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . oonn
GoldPoint Mezzanine Partners Co-Investment

.......... 0001670568 .. Fund A, LP GoldPoint Mezzanine Partners IV GenPar LP |Ownership.. .100.000 ...|New York Life Insurance Company ...

.......... 0001652367 .. GoldPoint Mezzanine Partners IV, LP . |GoldPoint Mezzanine Partners IV GenPar LP |Ownership.. .100.000 ...|New York Life Insurance Company

.......... . GPP Mezz IV A Blocker LP (GPPMBA) .. . |GoldPoint Mezzanine Partners IV, LP . Ownership.. .100.000 ...|New York Life Insurance Company

.......... GPP Mezz IV A Preferred Blocker LP . e . we..... |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 .......eevveeeveeeeeeennns [ e GoldPoint Mezzanine Partners IV, LP ........ |Ownership .100.000 ...|New York Life Insurance Company
GoldPoint Mezzanine Partners Offshore 1V, GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... 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
......................................................................................................................................................... LLC oeeieiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeeens | 2 DEueiin] ccee . NIALLL... [ Apogem Capital LLC ......ooooeeeieeeeeeieeeeeeeee. | Ownership.....iiiieeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
GoldPoint Partners Co-Investment V GenPar, GoldPoint Partners Co-Investment V GenPar
......................................................................................................................................................... L.Poiiiieiiiieeiiieeeeeieennnnennnnnnnnnnnnnnnnns | oo DBuviis] et NTALLLcd [GP LLC e | OWNEPSh DL} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof.cee oonn
GoldPoint Partners Co-Investment V GenPar,
......................................................................................................... 0001670563 .. | ...ceeeeeeeeeeeeeeeeeeeeeeeeee.. | GoldPoint Partners Co-Investment Fund-A, LP |..DE.....[......NIA....... |L.P. oo | Ounershipeccceci £ . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
GoldPoint Partners Co-Investment V ECI
......................................................................................................................................................... GPP V' ECI Aggregator LP ...........cceeeeeeeeeeee. | DE..oiu] oo NIALLL.... [Blocker Holdco D, LP ....cceevveeveeeeeeeeeeeeeee. [ OWNErship.....eeeeeiiiiiieeneeen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oois
......................................................................................................................................................... GPP V G Blocker Holdco LP ......................... | .. DE.....] ... NIAL...... [GoldPoint Partners Co-Investment V, LP .... |Ownership.........cccoeeeiveviinnnnnnnnnnnp. 100.000 ... |New York Life Insurance Company ........ |....NO.....]eeee ooin
GoldPoint Partners Private Debt V GenPar, LLC
......................................... . DE.....]......NIA....... [ Apogem Capital LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ... N0
GoldPoint Partners Private Debt V GenPar
......................................................................................................................... OV N [GP, LLC e | OwnershipLeeennnn) . 100,000 L. | New York Life Insurance Company ........ |....NO...oofeee oonn
GoldPoint Partners Private Debt V GenPar
......................................... . DE.....].....NIA....... [GP, LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0

GoldPoint Partners
L DE.... ... NIA....... GP, LLC e ONNErSNIP. e .100.000 ...[New York Life Insurance Company ........ N0
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GoldPoint Partners Private Debt V GenPar
.......... GoldPoint Partners Private Debt V, LP GP, LP e ieeneeeeeeeen. | OWnErship .100.000 ...|New York Life Insurance Company
.......... GPP PD V A Blocker, LLC GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Private Debt V-ECI Aggregator LP . . |GoldPoint Partners Private Debt V, LP ..... [Ownership.. .100.000 ... |New York Life Insurance Company
.......... GPP PD V B Blocker, LLC GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP PD V D Blocker LLC GoldPoint Partners Private Debt V, LP ..... |Ownership .100.000 ...|New York Life Insurance Company
GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... GPP LuxCo V GP Sarl ..coeeveveeveeeeenennnnennnenenns | LUK et NTALLc 0 [GPL LLC e | Ownershipa.iieeeee ) . 100,000 ... | New York Life Insurance Company ........ |....NO..oof .o oonn
GoldPoint Partners Select Manager |Il GenPar
......................................................................................................................................................... GP, LLC oo | 2 DBt NTALLLLLL. [ Apogem Capital LLC ..ooooeeeeeeeeeieeeieeeeeeeeee. | Ownership.....eeeeienneeen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof o s
GoldPoint Partners Select Manager |Il GenPar, GoldPoint Partners Select Manager |11
......................................................................................................................................................... L.Poiiieieiieeieieieiiiieeeeeeenenesnnnennennens | OYMo ) c o NTALLLLLL [ GenPar GP, LLC e | OWNETShPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . ooin
GoldPoint Partners Select Manager Fund |11, GoldPoint Partners Select Manager |11
......................................................................................................... 0001644721 .. | eeeeeeeeeeeeeeeeeeeeeeeeee L WO L NTAL | GenPar, LP s | OWNETSRPL .} . 100.000 ... [New York Life Insurance Company ........ [...NO.....f..... ...
GoldPoint Partners Select Manager Fund |11 GoldPoint Partners Select Manager |11
......................................... AV, LePe i | W DB NI [ GenPar, LP ciiieiiieiiieeeeeveeeeeeeeeeeeeeeee. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... GP, LLC oo | 2 DBt NTALLLLLL. [ Apogem Capital LLC ..oooooeeeeeeeeieeeieeeeeeeeee. | Ownership. ... . 100,000 ... | New York Life Insurance Company ........ |....NO...oof o ooin
GoldPoint Partners Select Manager IV GenPar, GoldPoint Partners Select Manager IV GenPar
......................................... P oo [ DB e NTA L [ GP, LLC e | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
GoldPoint GoldPoint Partners Select Manager IV
......................................................................................................... 0001725867 .. | ..eeeeeeeeeeeeeeeeieeeeeeeeeeee. |LPL DB NIAL [ GenPar, LLP e | Ownership..eeeenen . 100,000 ... | New York Life Insurance Company ........ |....NO..ooofec oonn
GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... GP, LLC teeeeeeeeeeeeee e | 2 DBt NTALLLLLL. [ Apogem Capital LLC ..ooooeeeeeeeeiieeeeeeeeeeeeee. | Ownership. ... . 100,000 ... | New York Life Insurance Company ........ |....NO...oo . ooin
GoldPoint Partners Select Manager V GenPar, GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... L.Po iiiiieiiiieiiieieieneneennnnennnnnnnnnnnnnnns | o2 DBueeis ] cece e NTALLL [ GP, LLC oo | Ownershipa.eeiieeeee ) . 100,000 ... | New York Life Insurance Company ........ |....NO..ooof o ooin
GoldPoint Partners Select Manager Fund V, GoldPoint Partners Select Manager V GenPar,
......................................... .. DE.... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
......................................... GoldPoint Partners Canada V GenPar Inc. ..... |..CAN.... Ownership.. .100.000 ...|New York Life Insurance Company ... N0
GoldPoint Partners Select Manager Canada Fund
......................................... Vo LP o | LCANLLLL GoldPoint Partners Canada V GenPar Inc. ... |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
......................................... GoldPoint Partners Canada |11 GenPar, Inc ... |..CAN.... Apogem Capital LLC .............eeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
GoldPoint Partners Select Manager Canada Fund
......................................... THE, LPe s | CANLLL GoldPoint Parners Canada II1 GenPar, Inc . |Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
......................................... GoldPoint Parners Canada IV GenPar Inc ....... |..CAN.... Apogem Capital LLC .................eeeeeenennn.. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0
GoldPoint Partners Select Manager Canada Fund
......................................... IV, L.P. eeeiiiiiiiiiiviviievievisevenssesnnnenenneeenes | CANL.L GoldPoint Parners Canada IV GenPar Inc .... |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI - ECI Aggregator LP .......ceevveveeeeeenns | DEuvuis] et e NTA L [LP eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSAIDL e . 100,000 .. | New York Life Insurance Company ........ |....NO.....].ce ooin
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI Blocker A LLC woovveeeeeeeeeeeeeeeeeeeeeeeees | DB et e NTA L [LP ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSAIDLeeeeennnp . 100,000 .. | New York Life Insurance Company ........ |....NO.....].ceee oonn
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI Blocker B LLC wovveeeeeeeeeeeeeeeeeeeeeeeeees | DB et e NTA L [LP ceeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSADL el . 100,000 .. | New York Life Insurance Company ........ |....NO.....].ee oonn
GoldPoint Partners Co-Investment VI GenPar
......................................................................................................................................................... GPP VI Blocker C LLC vovvveeeeeeeeeeeeeieeeeeeeeeees | DB et e NTA L [LP ceeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSADLeeeeeennp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].cee oons
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI Blocker D LLC vooeeeeeeeeeeeeeeeeeeeeeeeeeees | DB et e NTA L [LP ceeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSRDL e . 100,000 ... | New York Life Insurance Company ........ |....NO.....].cee oois
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI Blocker E LLC woovveeeeeeeeeeeeeeeeeeeeeeeees | DB et e NTA L [LP eeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSRIDL e . 100,000 .. | New York Life Insurance Company ........ |....NO.....].cee oons
GoldPoint Partners Co-Investment VI GenPar
......................................................................................................................................................... GPP VI Blocker FLLC ..ooevveeeeeeeeeeeeeeeeeeeeeees | DB st NTAL P eeeeeeeeeeeeeeeeeeeeeeeeeeee.. | OWNETSPDL . ). 100,000 .. [ New York Life Insurance Company ........ |...NO.....f.ceeo .ois
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GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI Blocker HLLC ..oeeeeeeeeeeeeeeeeeeeeeeeeeees | W DB NTALLL Ownership........coeeeeeeeeeieeeeeeeeeee.} . 100000 ... |New York Life Insurance Company ........ |....NO.....|.ccco woeee
.......... GPP VI Blocker | LLC .ooeeeeiieeiiiiiiiiiiieeees 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, . DE. . | Apogem Co-Invest VII, GenPar LP ... .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Goldpoint Partners Canada GenPar, Inc. .......|..CAN... Apogem Capital LLC ............ceeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NYLCAP Canada Il GenPar, Inc. .....cccccevveeenns Apogem Capital LLC .................eeeeeennnnn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NYLCAP Select Manager Canada Fund II, L.P. . . |NYLCAP Canada Il GenPar, Inc. Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYLIM Mezzanine Partners Il GenPar GP, LLC . Apogem Capital LLC ......cceeeeeeeennns Ownership.. .100.000 ...|New York Life Insurance Company ...
NYLIM Mezzanine Partners Il GenPar
.......... NYLIM Mezzanine Partners |1 GenPar, LP ....... |..DE.....]eeeeee NIA o [ oo | Ownershipa.eeeeeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO....o] o oonn
NYLCAP Mezzanine Partners |l GenPar GP, LLC
...................................................................... . DE.....]......NIA....... [ Apogem Capital LLC ...........eeeeeeeeeeeeeeeeee. | Ownership......eeecceeeecennnnnnnnnnnh . 100,000 ... |New York Life Insurance Company ........ |....NO.....eeee ooin
NYLCAP Mezzanine Partners IIl GenPar GP,
.......... NYLCAP Mezzanine Partners |11 GenPar, LP .... |..DE.....|.ccco. NIA s [LLC woviiiiiiiiieiiiieeieeeeeeeeeeeeveeeveeeeeeeeeees | OWNETSAIP. . ceieeeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].ee oonn
.......... NYLCAP Mezzanine Partners 111, LP .............. | .. DE.....] ...... NIA....... [NYLCAP Mezzanine Partners |1l GenPar, LP . |Ownership.........cccccoeevununnnnnnnnnnnt . 100000 ... |New York Life Insurance Company ........ |....NO....of.c ooin
NYLCAP Mezzanine Partners |l GenPar GP,
.......... NYLCAP Mezzanine Offshore Partners 11, LP . |..CYM....].cccco NIA oo [LLC woveeiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO...of . ooin
NYLCAP Mezzanine Partners |l GenPar GP,
.......... NYLCAP Select Manager GenPar, LP ............... |..DE..... LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NYLCAP Select Manager |l GenPar GP, LLC ..... DE..... Apogem Capital LLC .................eeeeeennnn... | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... NYLCAP Select Manager Il GenPar GP, L.P. .... NYLCAP Select Manager Il GenPar GP, LLC ... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NYLCAP Select Manager Fund |1, L.P. . [NYLCAP Select Manager Il GenPar GP, LP .... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYLCAP India Funding LLC UV Apogem Capital LLC ............ceeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NYLIM-JB Asset Management Co. LLC ..............[.. NYLCAP India Funding LLC ....................... |Ownership ..24.660 ....|New York Life Insurance Company
New York Life Investment Management India
.......... Fund 11, LLC .oevveeeiiiiiiieieieeeeeeeeeeeeeeeeeeeeens | MUSLLLL) Lo NTALLLLL [NYLIM-UB Asset Management Co., LLC ......... |Ownership.........cccoeeeiiiviivnnnnnnnnnnp. 100.000 ... |New York Life Insurance Company ........ |....NO.....].e oonn
New York Life Investment Management India New York Life Investment Management India
.......... Fund (FVCI) 11, LLC wovrreeeiieieieeeeeeeeeeeeeeeenns | MUSLLLL Fund I1, LLC ...ceevveiiiiiiiieieieeeeeeeeeeeeeeee.. | Ounership.. .100.000 ...|New York Life Insurance Company ... N0
.......... NYLCAP India Funding Ill LLC .............ccceee. | .. DE... Apogem Capital LLC ............ceeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
NYLIM-Jacob Ballas Asset Management Co. II1,
.......... LLC eeeeiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeeeeeeeeenes | MUS.uii) oo oo NIALLL.... [NYLCAP India Funding 11 LLC ..............c... [ OWnership.....ocooeeeieiiiiinnnnnn} .. 24,660 ....|New York Life Insurance Company ........ |....NO......]....3 ...
NYLIM-Jacob Ballas Asset Management
.......... NYLIM Jacob Ballas India Fund Il1, LLC ....... |..MUS....] ... NIA....... [Company I11, LLC .......ceeeeerieeeeeaeeaaeeaaeeee. | OWnership.....iienneenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof e ooin
NYLIM Jacob Ballas Capital India (FVCI) III,
.......... LLC eeeeieieeeeeeeeeeeeeeeeeeneeneennenennnnnennnnnnnennes | MUSLLLL NYLIM Jacob Ballas India Fund Ill, LLC .... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NYLIM Jacob Ballas India (FII) 111, LLC ..... |..MUS.... NYLIM Jacob Ballas India Fund Ill, LLC .... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Evolvence Asset Management, Ltd. . ..CYM..... Apogem Capital LLC .............eeeeeeeeeeeeeeee.. | Ownership.. ..24.500 ....[New York Life Insurance Company ...
.......... EIF Managers Limited ........ ..MUS. . |Evolvence Asset Management, Ltd. Ownership.. .58.720 ....|New York Life Insurance Company
.......... EIF Managers Il Limited . ..MUS. .. |Evolvence Asset Management, Ltd. Ownership.. .55.000 ....|New York Life Insurance Company
.......... AHF V ECI Aggregator LP . .. DE. . | Apogem Capital Ownership.. .... |New York Life Insurance Company
.......... AHF V GenPar GP LLC ........eeeeeeeeeeeeeeeenennen. | L DELLLLL Apogem Capital Ownership.. .... |New York Life Insurance Company ...
.......... AHF V GenPar LP ..DE..... Apogem Capital Ownership.. ..|New York Life Insurance Company ...
.......... AHF VI ECI Aggregator LP .. DE... .. | Apogem Capital Ownership.. .. [New York Life Insurance Company
.......... AHF VI GenPar GP LLC .. DE... .. | Apogem Capital Ownership.. .. [New York Life Insurance Company
.......... AHF VI GenPar LP .......... .. DE... . | Apogem Capital Ownership.. .. [New York Life Insurance Company
.......... Apogem Heritage Fund V LP ...........ceeeeeeee. | . DELLL Apogem Capital Ownership.. .... |New York Life Insurance Company ...
.......... Apogem Heritage Fund VI LP ....................... | .. DE..... Apogem Capital Ownership.. .... |New York Life Insurance Company ...
.......... Apogem Cardinal Co-Investment GP LLC ..........|..DE..... Apogem Capi tal Ownership.. .|New York Life Insurance Company ...
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................. . UV ... | Apogem Cardinal Co-Investment Fund, LP ....... |.. Apogem Cardinal Co-Investment GP LLC ....... |Ownership .100.000 ...|New York Life Insurance Company . .

..[84-2631913 ..
..|84-2611868 ..
..[98-1503475 ..

..[84-2641258 ..

Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .

Private Advisors Coinvestment Fund, LP . . |PACIF GP, LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .

oo |PACIF TGP, LLC weveieiiiiiiiieeieeeeeeeeeeeeeeeeees . Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .

26-1662477 .. | ... U ... |Private Advisors Coinvestment Fund I1, LP ... |.. PACIF 11 GP, LLC Ownership .100.000 ...|New York Life Insurance Company .
..|45-2591588 .. | . . PACIF I Carry Parent, LLC ... . | Apogem Capital LLC .... Ownership.. .100.000 ...|New York Life Insurance Company .
45-2591860 .. | ... UV ... |PACIF Il Carry, LLC PACIF 11 Carry Parent, LLC ... Ownership .100.000 ...|New York Life Insurance Company .
46-2548534 .. | ... UV ... |PACIF [I1 Carry Parent, LLC Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .
..|80-0916710 .. | . o PACIF I Carry, LLC .. . . |PACIF 111 Carry Parent, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PACIF IV GP, LLC UV P Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .

Private Advisors Coinvestment Fund IV, LP ... [.. PACIF 1V GP, LLC Ownership .100.000 ...|New York Life Insurance Company .

PACIF IV Carry Parent, LLC ... . | Apogem Capital LLC .... Ownership.. .100.000 ...|New York Life Insurance Company .

PACIF IV Carry, LLC PACIF 1V Carry Parent, LLC ... Ownership .100.000 ...|New York Life Insurance Company .

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

ARAF IV GP, LLC .........

Apogem Real Assets Fund IV, LP .
ASF VI GP, LLC wveeeeeieenenne .
Apogem Secondary Fund VII, LP ............

.. | Apogem Capital LLC ....
.. | ARAF IV GP, LLC .....
.. | Apogem Capital LLC .
. |ASF VI1 GP, LLC ..

Ownership..
Ownership..
Ownership..

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

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

.}.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 .
.J...0.000 .... |New York Life Insurance Company .
... 0.000 .... |New York Life Insurance Company .

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

.. | Apogem Capital LLC .
..|BFO GP, LLC .......
.. | Apogem Capital LLC .
.. | Apogem Capital LLC .
.. | BMG PAPM GP, LLC .
.. | BMG PAPM GP, LLC ....
.. |BMG Private Markets (Cayman) LP
. | Apogem Capital LLC ....
PACD MM, LLC
PACD MM, LLC
. | Apogem Capital LLC .... .. | Ownership..
PA Credit Program Carry Parent, LLC ........ Ownership

BFO GP, LLC ..
BFO Apogem Private Markets LP
Tetra Opportunities Partners

BMG PAPM GP, LLC ..
BMG PA Private Markets LP
BMG Private Markets LP
Private Advisors Special Situations LLC .
PACD MM, LLC
PA Capital Direct, LLC ...
ApCap Strategic Partnership | LLC
PA Credit Program Carry Parent, LLC .
PA Credit Program Carry, LLC .
PACIF GP, LLC eeeeeiieeeeiee e e .

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

84-2106547 ..

PA Middle Market Fund, LP .
PASCBF 111 GP, LLC
Private Advisors Small Company Buyout Fund

I, LP .
PASCBF IV GP, LLC
PASCBF V GP, LLC ..
Private Advisors Sma

. | PAMVF GP, LLC
Apogem Capital LLC

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

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

Ownership

EE5555555555555555555555555855558588%8

20-4838202 .. PASCBF I11 GP, LLC
. | Apogem Capital LLC .

. | Apogem Capital LLC .

Ownership
Ownership..
Ownership..

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

45-4078336 .. 0001537995 Vv, LP D] s NIA....... PASCBF V GP, LLC Ounership .100.000 ... |New York Life Insurance Company .
............... PASCPEF VI Carry Parent, LLC .... .. DE.....]......NIA....... [ Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .
47-4523581 PASCPEF VI Carry, LLC LDE] e NIA....... PASCPEF VI Carry Parent, LLC ... Ownership .100.000 ...|New York Life Insurance Company .
............... PASCPEF VI GP, LLC .. DE.....]......NIA....... [ Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .

Private Advisors Small Company Private
46-4301623 .. | ..ovvvrrrenns 0001595889 .. | tevvvveriiiiiiiieeieieeeeeeeees Equity Fund VI, LP wooeeiiiiiiiiiiiiiiiiiieieeeeees LDE ] NIA....... PASCPEF VI GP, LLC wovveeeeeeeeeeeeeeeeeeeeeeeees OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ...|New York Life Insurance Company ........ vl N0 e
Private Advisors Small Company Private
Equity Fund VI, LP
PASCPEF VII GP, LLC ....

98-1223903 ..

0001635254 ..

SO NIA....... PASCPEF VI GP, LLC
LDE NIA....... Apogem Capital LLC

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

Ownership
Ownership
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Private Advisors Small Company Private
............................................................................ 47-5430553 ..| .............. [0001657189 .. | .....ccooiiiiiiiiiieneenneens |Equity Fund VIT, LP oo [ DB e NTALLLLLL [PASCPEF VTGP, LLC e [ OWnershipe.eeeeccc ... . 100,000 ... |New York Life Insurance Company ........ [....NO.....|..... .....

Private Advisors Small Company Private

.......... ..|98-1286549 .. 0001711424 .. Equity Fund VIT, LP oo | PASCPEF VI1 GP, LLC ....eeeeveveeeveeeeveennee. | Ounership.. .100.000 ... |New York Life Insurance Company ...

......................... PASCPEF VII Carry Parent, LLC . .. | Apogem Capital LLC ......... Ownership.. .100.000 ...|New York Life Insurance Company

.......... 47-5442078 PASCPEF VI Carry, LLC . | PASCPEF VII Carry Parent LLC . . | Ownership.. .100.000 ...|New York Life Insurance Company

......................... PASCPEF VII1 GP LLC Apogem Capital LLC .................eeeeeennnn... | Ounership.. .100.000 ...|New York Life Insurance Company ...
Private Advisors Small Company Private

.......... ..| 82-2042371 .. Equity Fund VIII, LP .. PASCPEF VII1 GP LLC .....ceevvvvvvveeeeeeeeneeee.. | Ounership.. .100.000 ...|New York Life Insurance Company ...
Private Advisors Small

.......... ...|98-1417728 .. Equity Fund VIII, LP .. PASCPEF VII1 GP LLC .....ceevvvvvvveeeeeeeeneeee.. | Ounership.. .100.000 ...|New York Life Insurance Company ...

.......... ...| 84-1939809 .. PASCPEF [X GP, LLC .... Apogem Capital LLC .............eeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...

.......... ...| 84-1800282 .. PA Small Company Private Equity Fund IX, LP PASCPEF IX GP, LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ...

.......... ..|98-1516465 .. PA Small Company Private Equity Fund IX, LP PASCPEF IX GP, LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ...

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

Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership..
.| APEF X GP, LLC .. .. | Ownership..
APEF X GP, LLC woveeiiiiiii e Ounership..
Apogem Capital LLC ..ooooveeeeeeiiiiiiiis Ownership..
.. | APEF XI GP, LLC .... . | Ownership..
.| APEF X1 GP, LLC ..eveenenees . | Ownership..

APEF X GP, LLC
Apogem Private Equity Fund X, LP
Apogem Private Equity Fund X .
APEF X1 GP, LLC e
Apogem Private Equity Fund XI (Cayman), LP .

.......... Apogem Private Equity Fund XI, LP . .100.000 ...|New York Life Insurance Company

.......... APEF XI Multi-Asset, LP .... . | Apogem Private Equity Fund XI, LP .. | Ounership.. .100.000 ...|New York Life Insurance Company

.......... APEF XI Directs, LP Apogem Private Equity Fund X1, LP ........... |Ownership.. .100.000 ...|New York Life Insurance Company ...
Cuyahoga Capital Partners IV Management

............................................................................ 264331000 .. | eeeeeeerennnn | eeeeeeeenennenen | eemeeeeeeeeeesieseeeeeeeeeeeeees [Group LLC Lo | DB o NTALL.... [ Apogem Capital LLC .................eeeeeeeeeee... | Ownership .100.000 ...|New York Life Insurance Company

Cuyahoga Capital Partners IV Management

............................................................................ 26-4331219 .. | ....eeeeeeee.. | 0001514824 .. | ....eiiiiiiiiiiiiiiiiiieeeeenne. [Cuyahoga Capital Partners IV LP ... [ DEis] eee NTAC L [Group LLC e | Other o], 0,000 ... [New York Life Insurance Company
Cuyahoga Capital Emerging Buyout Partners

............................................................................ 26-3698069 .. | 3835342 ..... | ..eeeeeerereennn | eeeeeeeeiiieiiiiiieeeeeeeeeeeee. [ Management Group LLC ......oooeeiiiiiiiiiiieiiee [ DB o NIALLL.... [ Apogem Capital LLC .................eeeeeeeeeee... | Ownership .100.000 ...|New York Life Insurance Company

Cuyahoga Capital Emerging Buyout Partners LP Cuyahoga Capital Emerging Buyout Partners

. Management Group LLC
PA Real Assets Carry Parent, LLC . w...... | Apogem Capital LLC Ownership..
PA Real Assets Carry, LLC ....cccceeunnnnnnnnnee . PA Real Assets Carry Parent, LLC .. .... | Ownership..
PA Real Assets Carry Parent II, LLC ........... LDE ] NIA....... Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership..
PA Real Assets Carry |1, LLC ......ccceeeeeeenns LDE] e NIA....... PA Real Assets Carry Parent I, LLC ........ Ownership..
PA Emerging Manager Carry Parent, LLC ... LDE ] NIA....... Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership..

..[26-3698209 .. | 3835351 ..... | .eereriiennns

... 0.000 .... |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 ...

.......... PA Emerging Manager Carry, LLC . |PA Emerging Manager Carry Parent, LLC ..... |Ownership.. .100.000 ...|New York Life Insurance Company

.......... PA Emerging Manager Carry Parent II, LLC .... Apogem Capital LLC .................eeeeeenennn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... PA Emerging Manager Carry 11, LLC .............. | .. DE.....| ...... NIA....... | PA Emerging Manager Carry Parent Il, LLC . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... RIC I GP, LLC ..evvvevneennineiiinneiiiniiiniinnnnnnnns |22 DEuiiis] wennn  NIALLLL... [ Apogem Capital LLC ........cceevvvvvvveeeeeeeeee.. [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Richmond Coinvestment Partners |, LP . ..DE.....|......NIA....... |[RIC | GP, LLC . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... RIC | Carry Parent, LLC .... . | Apogem Capital LLC . | Ownership.. .100.000 ...|New York Life Insurance Company

.......... RIC I Carry, LLC RIC | Carry Parent, LLC ..............eeueeeeen. |Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... PASF V GP, LLC ..eeeeeien [ e Apogem Capital LLC .................eeeeeenennn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Private Advisors Secondary Fund V, LP ........ |..DE.....| ... NIA....... [PASF V GP, LLC ......cceeeeeeeeeeeeeeeeeeeeeeeeeeo.. [ 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

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

Apogem Capital LLC ....cooevreveeeiieeeieeeiens Ownership..
Apogem Capital LLC Ownership..
. |PASF VI GP, LLC .... . | Ownership..
PASF VI GP, LLC .ooeiiiiiiiiieiiieeiieeeieene Ounership..

PASF V Carry Parent, LLC ...cooeevveeeeeeeeeeeenns .
PASF VI GP, LLC
PA Secondary Fund VI, LP
PA Secondary Fund VI Coinvestments, LP .......

..|84-3310049 ..
84-3090059 ..




8L°€l

STATEMENT AS OF SEPTEMBER 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-
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) *
PA Secondary Fund VI, LP ... ..CYM.... PASF VI GP, LLC Ownership ..68.140 ....[New York Life Insurance Company .
. PARAF GP, LLC ... .|..DE... .. | Apogem Capital LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
0001656546 .. Private Advisors Real Assets Fund, LP . ..DE .. |PARAF GP, LLC ........ . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. PARAF Carry Parent, LLC .... ..DE .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PARAF Carry, LLC .. .|..DE . |PARAF Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCCIF GP, LLC e | .. DE Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company .
Private Advisors Small Company Coinvestmen
47-5230804 .. | ..eeorcrrennn 0001660017 .. | weveveeeireeereee e Fund, LP ooooiieeieeeeeeee e ..DE PASCCIF GP, LLC .eeeeereeeieeeeiee e Ounership .100.000 ... |New York Life Insurance Company ........
Private Advisors Small Company Coinvestment
81-4614299 .. 0001691962 .. Fund ERISA, LP ..DE PASCCIF GP, LLC Ounership .100.000 ... |New York Life Insurance Company .
PASCCIF Il GP, LLC .. ... |..DE . | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PA Small Company Coinvestment Fund 11, LP ... |..DE PASCCIF Il GP, LLC Ownership .100.000 ...|New York Life Insurance Company .
PA Small Company Coinvestment Fund Il LP .... |..CYM.... PASCCIF Il GP, LLC Ownership .100.000 ...|New York Life Insurance Company .
PASCCIF Carry Parent, LLC .. .. DE.... . | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-5472308 .. PASCCIF Carry, LLC ..DE PASCCIF Carry Parent, LLC .... Ownership .100.000 ...|New York Life Insurance Company .
82-3120890 .. PARAF 11 GP LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeees ..DE Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .
..| 82-3541209 .. Private Advisors Real Assets Fund Il LP .. ..DE . |PARAF 11 GP LLC weeeee.. |Ownership.. ..}.100.000 ...|New York Life Insurance Company .
82-3541209 .. PA Contract Resources, LLC .......ccccccuunnnnnee ..DE Private Advisors Real Assets Fund Il LP ... |Ownership .100.000 ...|New York Life Insurance Company .
86-1973380 .. PARAF |11 GP LLC .|..DE Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .
86-1678206 PA Real Assets Fund I11, .|..DE .. |PARAF 111 GP LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
87-1875231 SAF GP LLC .... ..DE .. | Apogem Capital LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
87-1371149 Social Advancemen , . |..DE .. |SAF GP LLC ............ . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
83-2670366 Washington Pike GP, LLC . ..DE .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
83-2634832 Washington Pike, LP .... .|..DE .. [Washington Pike GP, LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
84-5036706 RLP Fund GP, LLC ..... .|..DE . | Apogem Capital LLC ....... . | Ownership.. .100.000 ...|New York Life Insurance Company .
..| 84-5053710 .. RLP Fund, LP (RLPLP) ..DE . [New York Life Insurance Company . | Ownership.. 30.000 ....|New York Life Insurance Company .
84-5053710 .. RLP Fund, LP (RLPLP) ......eevvvvrrrrnrnnnns ..DE RidgeLake Partners GP, LLC .................... Ownership 70.000 ....|New York Life Insurance Company .
RidgeLake Co-Investment Partners, LP
........................... 88-2116464 .. (RLPCOLP) ..DE.....]......NIA....... [RidgeLake Partners GP, LLC Ownership .100.000 ...|New York Life Insurance Company .
RLP Glacier Manager Investor LLC LDE] e NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ..72.000 ....|New York Life Insurance Company .
RidgeLake Co-Investment Partners,
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 .. .|..DE. .| (RLPCOLP) .......... Ownership.. ..28.000 ....|New York Life Insurance Company .
RLP Evergreen LLC ..DE RidgeLake Partners, LP (RLPLP) .... Ownership ..72.000 ....|New York Life Insurance Company .
RidgeLake Co-Investment Partners, LP
RLP Evergreen LLC ......cevveeeiemieiiiiiiiiiiiieeees ..DE (RLPCOLP) .eeeeeeeeeeeeeeeeeeeee e eeeeeeeeees Ownership ..28.000 ....|New York Life Insurance Company
RLP Gemini LLC ..DE RidgeLake Partners, LP (RLPLP) .... Ownership .100.000 ...|New York Life Insurance Company .
RLP Navigator LLC ..DE . |RidgeLake Partners, LP (RLPLP) . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
RLP Sigma LLC ..DE RidgeLake Partners, LP (RLPLP) .... Ownership .100.000 ...|New York Life Insurance Company .
RLP Sunrise GP Investor LLC ......ccoeeeeeeeennnns . DE RidgeLake Partners, LP (RLPLP) ............... OWNErship..cooeeeeeeeeeeeeee e ..83.330 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Sunrise GP Investor LLC LDE] e NIA....... (RLPCOLP) Ownership ..16.660 ....|New York Life Insurance Company . N0 e
RLP Sunrise Manager Investor LLC .. LDE ] NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ..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 . N0
RLP Triple GP Investor LLC ........ccceeeeeeeeins LDE] e NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ..82.010 ....[New York Life Insurance Company . N0 e
RidgeLake Co-Investment Partners, LP
......................................................................................................................................................... RLP Triple GP Investor LLC ...........cceeeeeeeees [ DB oo NIAL [ (RLPCOLP) vvviviiiiiiiiiiiiiinnineneeeeeeeeeeeeeee. | OWNErship...eeiiiiiiiiiinnnenenn ) .. 17.980 ....[New York Life Insurance Company ........ [...NO....of.ee ..enn
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......................................................................................................................................................... RLP Triple Manager Investor LLC ................ |..DE.....|......NIA....... [RidgeLake Partners, LP (RLPLP) ............... |Ownership........cccooeeevvirivvnnnnnnnnn} ..82.010 ....|New York Life Insurance Company ........ |....NO.....|eeeee ons
RidgeLake Co-Investment Partners, LP
......................................................................................................................................................... RLP Triple Manager Investor LLC ........ccccoee | DEceoi]eeee e NTALcoo s | (RLPCOLP) e eeeeeeeeeen | OWNEISRIPL e L. 17.980 | New York Life Insurance Company ........ |...NO....f.oeo e
RidgeLake Co-Investment Partners, LP
.......... RLP Fund Il GP LLC . (RLPCOLP) Ownership.. .. 0.000 .... [New York Life Insurance Company ...
.......... RLP Fund Il LP .... . |RLP Fund Il GP LLC Ownership.. . 0.000 .... |New York Life Insurance Company
.......... RLP Profit Share (PA), LLC . |EMployees .......ccevevrrvernnnnnnns . | Ownership.. .49.000 ....|New York Life Insurance Company
.......... RLP Profit Share (PA), LLC ... New York Life Insurance Company .............. |Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... RLP Profit Share (0APC), LLC Apogem Capital LLC .................eeeeeennnnn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... The Hedged Strategies Fund LLC . . |Ex-Employees (3 Non-Managing Memebers) Ownership.. .98.000 ....|New York Life Insurance Company
.......... The Hedged Strategies Fund LLC ... Apogem ... Ownership.. .. 2.000 .... [New York Life Insurance Company ...
New York Life Investment Management
.......... NYLCAP Holdings .oceoveeeeeeeeeiiieiieiieeeeeeeeeenn Holdings LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Jacob Ballas Capital India Private Limited . NYLCAP Holdings (Mauritius) ... Ownership.. ..23.300 ....[New York Life Insurance Company ...
.......... Industrial Assets Holdings Limited ............ NYLCAP Holdings (Mauritius) ... Ownership.. ..28.020 ....|New York Life Insurance Company ...
.......... JB Cerestra Investment Management LLP ........ NYLCAP Holdings (Mauritius) ... Ownership.. ..12.580 ....[New York Life Insurance Company ...
New York Life Investment Management
............................................................................ 22-3704242 teeeeeeeeee... | 0001103598 teeeeeeeeeeeeeeeeeeaaeeeeeeeeee. |NYLIM Service Company LLC ....ooeeeeeeeeeeeeeeeees | o DBt et NTALLLLLLL [ Holdings LLC .. [ Ownership.. ... . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coee woeee
New York Life Investment Management
......................................................................................................................................................... NYL Workforce GP LLC .........eeeeememmmnennnnnnnnnn |2 DEeeiis] e NIALLcos [Holdings LLC e | OWNErShipL e} . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . ooin
New York Life Investment Management
.......... New York Life Investment Management LLC ......|..DE.....|......NIA....... [Holdings LLC .............ceeeeeeeeeeeeeeeeeeeeeeo.. [ Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... NYLIM Fund 1 GP, LLC ..eevvvvvvvvveveeeeeeeeeennnns | DEuuiit] oenn  NIALLLL... [ New York Life Investment Management LLC ... |[Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... WFHG, GP LLC . DE.....]......NIA....... [New York Life Investment Management LLC ... [Ownership.. ..50.000 ....[New York Life Insurance Company ... N0 e
.......... Workforce Housing Fund | - 2007, LP DB NIAL L [WFHG, GP LLC evvvvvvvvevvvivieeeiivievvvveveneeene. [ OWnErship.. ..50.000 ....[New York Life Insurance Company ... N0
New York Life Investment Management
......................................................................................................................................................... Index1Q Holdings LLC ........ceevvvveeeeneeneennnen. | DE ool NTAL..... [Holdings LLC .oovvvviiiiiiiiiiiieiieeveveeeeeeeeeenes | QUNEISNP.cccciieieeceeeceeeeeeeeeeeeeeeenn . 100,000 . [New York Life Insurance Company ........ [....NO.....[..... .....
New York Life Investment Management
.......... .. 02-0811751 .. 0001483922 .. INeXTQ LLC oo Holdings LLC .......ccoeeuvuninnnninnnnnnnnnnnnnnnn. | Ownership.. ..74.370 ....[New York Life Insurance Company ...
.......... 02-0811751 .. 0001483922 .. Index|Q LLC .. Index1Q Holdings Inc. . | Ownership.. .25.630 ....[New York Life Insurance Company
.......... IndexIQ Trust Index|Q LLC ... . |Other.... .0.000 .... [New York Life Insurance Company
.......... Index|Q Advisors LLC .......cooiiiiiiiiiniiiiiias Index1Q LLC . | Ownership.. .100.000 ... |New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... New York Life Investments Active ETF Trust . DE.....[......NIA....... | Corporation ..........ccccecuuuuuuurunnnnnnnnnnnnnnn | Ounership.. ..98.500 ....[New York Life Insurance Company ...
.......... NYLI CBRE Real Assets ETF ..........ccccoeeeeeeees | .. DE.uiit]oenen  NIALLL.... [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 .........ccccevvvvnnee 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 .....oooooeeeieniiiie | Ownership. .. . 17.600 ... New York Life Insurance Company ........ |....NO...oof o s
New York Life Insurance and Annuity
.......... NYLI MacKay Muni Short Duration ETF .. Corporation Ownership.. ..94.700 ....[New York Life Insurance Company ... N0 e
.......... New York Life Investments ETF Trust .. New York Life Insurance Company ... Ownership.. ..10.200 ....[New York Life Insurance Company ... LNOL] e
.......... NYLI 500 International ETF .........cccoeeeeennns New York Life Investment Management LLC ... |Ownership........ccccccuuuvennvnennnnnnnnnnt ..53.620 ....[New York Life Insurance Company ........ |....NO...ooeeeee ooin
New York Life Insurance and Annuity
......................................................................................................................................................... NYLI Engender Equality ETF .........ccccooonnnn. [ DE.....] .o  NIAL..... [Corporation .....ooooeeeiieiieieienneeeeneneeeeeee... | Ownership...eiiiiiiiinneeeeean ) . 72,810 ... New York Life Insurance Company ........ [...NO....of.ee ..enn
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NYLI FTSE International Equity Currency
.......... Neutral ETF ..o | New York Life Investment Management LLC ... [Ownership ..10.200 ....|New York Life Insurance Company

NYLI Global Equity R&D Leaders ETF ..
NYLI Healthy Hearts ETF .............
NYLI CRBE NexGen Real Estate ETF . .
NYLI Candriam International Equity ETF .....
NYLI Candriam U.S. Mid Cap Equity ETF ..
NYLI Candriam U.S. Large Cap Equity ETF .
NYLI U.S. Large Cap R&D Leaders ETF ...........

..84.700 ....[New York Life Insurance Company ...
.66.150 ....|New York Life Insurance Company
..56.520 ....|New York Life Insurance Company ...
..80.300 ....[New York Life Insurance Company ...
.99.500 ....|New York Life Insurance Company
.68.700 ....|New York Life Insurance Company
..83.200 ....[New York Life Insurance Company ...

New York Life Investment Management LLC ... |Ownership..
. [New York Life Investment Management LLC ... |Ownership..
New York Life Investment Management LLC ... |Ownership..
New York Life Investment Management LLC ... |Ownership..
. [New York Life Investment Management LLC ... |Ownership..
. [New York Life Investment Management LLC ... |Ownership..
New York Life Investment Management LLC ... |Ownership..

New York Life Investment Management Holdings New York Life Investment Management

International .. v | LUK Holdings LLC Ownership.. .100.000 ...|New York Life Insurance Company ...

New York Life Investmen New York Life Investment Management

Il International ........ccceeeveiiiiiiinnnni, LUK NIA....... Holdings International ..........ccccccvvunnnnne Ownership .100.000 ...|New York Life Insurance Company
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 .... .. [Corporation . | Ownership.. .33.330 ....[New York Life Insurance Company .

Kartesia Management SA . |KTA Holdco Ownership.. .33.000 ....|New York Life Insurance Company

Kartesia Italy Branch ..........ccccccouueuunnnnnee
Kartesia Spain Branch .............cccceeeeinnnnnn
Kartesia Netherlands Branch .

Kartesia Management SA ...
Kartesia Management SA ...
. |Kartesia Management SA

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

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

Kartesia Germany Branch . . |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 ............eeeeeeemeeeennniiiinnnnns LBEL.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
Kartesia Credit FFS ..FRA. . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company

Kartesia GP 111 ... ..LUX. . |Kartesia Management SA . . | Ownership.. .100.000 ...|New York Life Insurance Company .

Kartesia Credit Opportunities .C.A.,

SICAV-SIF o LUK NIA....... Kartesia GP 111 ..eeeeeeiiiiie Ownership .100.000 ...|New York Life Insurance Company ........ e N0 e
Kartesia Credit Opportunities 11 S.C.A.,

Kartesia Securities ... LUX.... SICAV-SIF ... .... | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
Kartesia Credit Opportunities 11 S.C.A.,

Kartesia 11 Topco S.a.r.l. ..ooeeeieiiiiinnns LUX.... SICAV-SIF . | Ownership.. .100.000 ...|New York Life Insurance Company ...

Kartesia GP IV LLUX.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...

Kartesia Credit Opportunities IV SCS SICAV-

SIF e LUK NIA....... Kartesia GP IV .ooovvvveeiiieiiiiiiiieeeeeeeieeeeens Ownership .100.000 ...|New York Life Insurance Company ........ vl N0
Kartesia Credit Opportunities IV SCS

Kartesia Securities IV ....ooovvvviiiiiiiiiiinnnnnns LUK NIA....... SICAV=SIF e Ownership .100.000 ...|New York Life Insurance Company ........ vl N0
Kartesia Credit Opportunities IV SCS

Kartesia IV Topco S.a.r.l. SICAV-SIF Ownership.. .100.000 ...|New York Life Insurance Company ...

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

Kartesia Credit Opportunities V Feeder SCS . Kartesia Master GP Ownership.. .100.000 ...|New York Life Insurance Company ...

Kartesia Senior Opportunities | SCS, SICAV-

RAIF ... Kartesia Master GP ... Ownership.. .100.000 ...|New York Life Insurance Company ... N0
Kartesia Senior Opportunities |

KASS Unleveled S.a.r.1l. . SICAV-RAIF Ownership.. .100.000 ...|New York Life Insurance Company ... N0

KSO I Topco S.a.r.l. .. . KASS Unleveled S.a.r.1. .. Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e

Kartesia Credit Opportunities V SCS ........... . Kartesia Master GP .......cooeeeeeeeeeeeieeiennnns Ownership.. .100.000 ...|New York Life Insurance Company ... N0

Kartesia Securities V S.a.r.l. .cooceieiiines . Kartesia Credit Opportunities V SCS ........ Ownership.. .100.000 ...|New York Life Insurance Company ........ |....NO..coot] eeee i

Kartesia Credit Opportunities VI Feeder SCS Kartesia Master GP .......cccoeeeeeeeieeiienennns ONNErSNIP. e .100.000 ...[New York Life Insurance Company ........ N0
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. .. |Kartesia Credit Opportunities VI SCS ......... LLUX.... . Kartesia Master GP ......ccooeeeeveeeeeeeeeiennnns Ownership.. .100.000 ...|New York Life Insurance Company ........ |..

Kartesia Securities VI SCS S.2.r.1. ........... | ..LUX.... Kartesia Credit Opportunities VI SCS ....... Ownership.. .100.000 ...|New York Life Insurance Company ...
Kartesia VI Topco S.2.r.l. ......... LLUX.... Kartesia Credit Opportunities VI SCS ....... Ownership.. .100.000 ...|New York Life Insurance Company ...
Flexam Invest Asset Management ... LFRA.... Kartesia Master GP .......ccooeeeeeiiiiiiiiienens Ownership.. ..51.000 ....[New York Life Insurance Company ...

FIAM HLD SAS
Flexam Invest France Management SAS ..

LWFRALL.
..FRA.

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

Flexam Invest Asset Management .. . [Ownership..
. |F1AM HLD SAS . | Ownership..
Flexam Invest France Management SAS ........ Ownership..

Flexam Tangible Asset Income Fund Il SLP .... |..FRA.... .100.000 ...|New York Life Insurance Company ...

Flexam Invest Lux Management S.2.r.1. ........ |..LIX FIAMHD SAS . Ownership .100.000 ...|New York Life Insurance Company

Flexam Tangible Asset Income Fund S.C.A.,

SICAV-RAIF oo LU Flexam Invest Lux Management S.?.r.1. ..... |Ownership .100.000 ...|New York Life Insurance Company
Flexam Tangible Asset Income Fund S.C.A.,

SICAV-RAIF
Candriam Group ..
Candriam Group
. | Candriam Luxembourg ..

Flexam Invest Operations S.7.r.1. .. LUX....
Candriam Luxco S.a.r.l. ..ocovrrnnenn. o] LUK
Candriam Luxembourg (CANLUX) ........coevvveeeenes WLUX....
Candriam Belgium .... ..BEL.

Ownership..
Ownership..
Ownership..
. [Ownership..

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

Candriam France ..FRA. . |Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company
Candriam UK Establishment . ..GBR. . | Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company
Candriam Germany Branch .... Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
Candriam US Branch Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...

Candriam Spain Branch ...
Candriam Nether lands Branch .
Candriam MENA Branch ...
Candriam Nordic Branch ..
Candriam Monétaire SICAV ..
Candriam Monétaire SICAV

. |Candriam Luxembourg ..
. | Candriam Luxembourg ..
. |Candriam Luxembourg ..
Candriam Luxemborug ..
Candriam Belgium ...
.| Candriam France .

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

..FRA....

Candriam Monétaire SICAV .. . Cordius CIG Ownership.. .. [New York Life Insurance Company ...
Candriam Switzerland LLC ..........evvvvvvvvnnnnnns ..CHE.... Candriam Luxembourg .. . [Ownership.. .|New York Life Insurance Company ...
Candriam GP ...ooevviiiiiiiiiiiiiiiiiee e LUX.... Candriam Luxembourg .. . [Ownership.. .|New York Life Insurance Company ...
Candriam Tristan Real Estate Fund (RAIF) .... |..LUX.... Candriam GP . | Ownership.. .|New York Life Insurance Company ...
Candriam GP PA . |Candriam Luxemborug .. . [Ownership.. .|New York Life Insurance Company

Candriam Private Assets .... LUX... Candriam GP PA Ownership.. ..|New York Life Insurance Company ...
ATA Holdco Luxembourg S.?.r.1 .. .LUX... Candriam Luxembourg .. . [Ownership.. ..[New York Life Insurance Company ...
ATA Holdco Luxembourg S.2.r.1 .. Apogem Capital LLC ... .... | Ownership.. ..[New York Life Insurance Company ...
Andera Partners ATA Holdco Luxembourg S.2.r.1 ..oooeeeeeeenns Ownership.. .|New York Life Insurance Company ...
Andera Expansion GP . | Andera Partners Ownership.. .|New York Life Insurance Company

Andera Expansion 3 S.L.P. .....ccccoiiiiiiinnnne Andera Expansion GP . Ownership.. .|New York Life Insurance Company ...
ANDERA EXPANSION 4 S.L.P Andera Expansion GP . Ownership.. .|New York Life Insurance Company ...
Andera Smart Infra GP ... Andera Partners .... | Ownership.. .|New York Life Insurance Company ...
ANDERA SMART INFRA 1 S.L.P ... Andera Smart Infra GP ..........ceeeeeeeeninns Ownership.. .|New York Life Insurance Company ...
ANDERA SMART INFRA 2 S.L.P ... . |Andera Smart Infra GP .. Ownership.. .|New York Life Insurance Company

ANDERA SMART INFRA REMPLOI S.L.P ... Andera Smart Infra GP ..........eeeeeeeenninns Ownership.. .|New York Life Insurance Company ...

Terra Nea 1 GP .... Andera Partners .... Ownership.. .|New York Life Insurance Company ...
TERRA NEA 1 SLP ... ..FRA. .|Terra Nea 1 GP .. . | Ownership.. .|New York Life Insurance Company
Andera MidCap GP .... ..FRA. .. |Andera Partners . . | Ownership.. .|New York Life Insurance Company
ANDERA MIDCAP 5 S.L.P. ..FRA. . | Andera MidCap GP . [Ownership.. .|New York Life Insurance Company
Andera MidCap 6 S.L.P.S .... .. |.-FRA.... Andera MidCap GP ... . [Ownership.. .|New York Life Insurance Company ...
Acto V GP oo .FRA.... Andera Partners Ownership.. .|New York Life Insurance Company ...
ACTO V S.L.P. ..FRA. .|Acto VGP ......... .. | Ownership.. .|New York Life Insurance Company

ACH GP e L.FRA.... Andera Partners Ownership.. .|New York Life Insurance Company ...
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.......... ACI 11 S.L.P. ... ..FRA... Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......... ACI Vintage Il S.L.P. .. |..FRA... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ACI Vintage 11 S.L.P. wevvvvviiiiiiiiiiiiiiieeennnn | e Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ACI 1, SCA SICAV-FIAR ....eeeeiiee Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Rio Holding Secondary ............ccceeveeeeeinns Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Andera Partners Espafia SL . . |Andera Partners .... Ownership.. 100.000 ...|New York Life Insurance Company
.......... [1ZNES SAS ..vvvviiieeveieiiieeetaeee e Candriam Luxemborug .. . [Ownership.. ..2.000 .... [New York Life Insurance Company ...
.......... Belfius Investment Partners . Candriam Luxemborug .. . [Ownership.. ... |New York Life Insurance Company ...
.......... S.W.1.F.T. SCRL Candriam Luxemborug .. . [Ownership.. .. [New York Life Insurance Company ...
.......... Cordius .. Candriam Luxembourg (CANLUX) . Ownership.. ..[New York Life Insurance Company ...
.......... Cordius .. . |Candriam Belgium Ownership.. .. [New York Life Insurance Company
.......... Cordius CIG .. Candriam Luxembourg (CANLUX) . Ownership.. .. [New York Life Insurance Company ...
.......... Cordius CIG Candriam Belgium . | Ownership.. ..|New York Life Insurance Company ...
.......... Candriam Absolute Return .. Cordius CIG . | Ownership.. . [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Bonds Corporation ... . | Ownership.. .. [New York Life Insurance Company ...
.......... Candriam Bonds .... . | Cordius CIG . | Ownership.. .. [New York Life Insurance Company
.......... Candriam Bonds Capital Securities Cordius CIG . | Ownership.. . [New York Life Insurance Company ...
New York Life Insurance an
.......... Candriam Bonds Credit Alpha ............cc........ Corporation ... . | Ownership.. ... |New York Life Insurance Company ...
.......... Candriam Bonds Emerging Markets . |Cordius CIG . . | Ownership.. . [New York Life Insurance Company .
Candriam Bonds Emerging Debt Local Currencies
...................................................................... .LUX... Cordius CIG ... . | Ownership.. .. [New York Life Insurance Company ...
.......... Candriam Bonds Emerging Markets Corporate ... |..LUX... Cordius CIG ... . | Ownership.. . [New York Life Insurance Company ...
Candriam Bonds Emerging Markets Total Return
...................................................................... Cordius CIG ....eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenen.. | 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 Cordius CIG . | Ownership.. . [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Equities L Corporation ... . | Ownership.. .. [New York Life Insurance Company ...
.......... Candriam Equities L 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 .........eeeeeeeeeeeeeeeeeeeeeeeeeeee.. | 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 .........ccoeeeeeeenns 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 . | Ownership.. .. |New York Life Insurance Company
.......... Candriam Equities L Global Income .............. Cordius CIG ... . | Ownership ... . [New York Life Insurance Company ...
Candriam Equities L Risk Arbitrage
.......... Opportunities Cordius CIG ... . | Ownership .. [New York Life Insurance Company ... N0
.......... Candriam Equities L US Edge . . Cordius CIG ... . | Ownership ... .. [New York Life Insurance Company ... N0 e
.......... Candriam Equities L World Edge .........ccceeeenn | vevevennnnd e NIALLLL.LL [ Cordius CIG oovveeeeiiiiiiiiiiiiiieeeeeeeeeeeeeeeeee. | Ownership . [New York Life Insurance Company ........ [...NO.....[..... .....
New York Life Insurance and Annuity
......................................................................................................................................................... Candriam Equities L World Edge ........ccccoeeees [oveneeee] e NIALLLL.. | Corporation .ooveeiceieiiveniiieeiiieenineeeee. | OWNEFShIP L. )..65.630 ... New York Life Insurance Company ........ |..NO....]..... .....
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New York Life Insurance and Annuity
.......... Candriam Impact One .....ooovvveveeeenininnnnnnnnnnn [ 1 Corporation Ownership......cooeeeeeeeeeiiieeiieeeeee} ..30.620 ... New York Life Insurance Company
.......... Candriam L Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam L Dynamic Asset Allocation .. ..LUX. . | Cordius CIG . | Ownership.. .0.110 .... |New York Life Insurance Company
.......... Candriam L Multi-Asset Income & Growth ....... |..LUX... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam L Multi-Asset Premia . .LUX... Cordius CIG ... . | Ownership.. .. 0.040 .... [New York Life Insurance Company ...
.......... Candriam M ....oovvvvnnnnnnnnns ..LUX. .. |Cordius CIG . | Ownership.. .12.690 ....|New York Life Insurance Company
.......... Candriam M Impact Finance . ..LUX. .. |Cordius CIG .. | Ownership.. .12.690 ....|New York Life Insurance Company
.......... Candriam Money Market .... ..LUX. .| Cordius CIG ... . |Other.... . 0.350 .... |New York Life Insurance Company
.......... Candriam Money Market Euro .LUX... Candriam Money Market .. ... 0.150 .... |New York Life Insurance Company ...
.......... Candriam Money Market Euro AAA .LUX... Cordius CIG ... 0.630 .... |New York Life Insurance Company ...
.......... Candriam Money Market USD Sustainable ..LUX. . |Candriam Money Market Other. . 0.000 .... |New York Life Insurance Company
.......... Canrdriam Risk Arbitrage ..........ccceeeunennnnnn | FRAL... Cordius CIG . | Ownership.. ..9.030 .... [New York Life Insurance Company ...
New York Life Insurance an
.......... Candriam Sustainable .........ccccvvvvvvvvvnnnnnnn. | LUK Corporation ... . | Ownership.. .. 0.000 .... [New York Life Insurance Company ...
.......... Candriam Sustainable .. ..LUX. .. |Cordius CIG . | Ownership.. . 0.010 .... |New York Life Insurance Company
.......... Candriam Sustainable Bond Global o | LUK . | Cordius CIG . | Ownership.. .0.020 .... |New York Life Insurance Company
.......... Candriam Sustainable Bond Global High Yield |..LUX.... Cordius CIG . | Ownership.. .. 0.030 .... [New York Life Insurance Company ...
New York Life Insurance and Annuity
......................................................................................................................................................... Candriam Sustainable Bond Impact ............... |..LUX....).cc... NIALL..... [ Corporation ....cooevveeeeeiiiiinniinenenneeeeeneeees [OWnership...oooo .. 5.890 ... |New York Life Insurance Company
Candriam Sustainable Defensive Asset
......................................................................................................................................................... AlTocation ..ooooeeeeeeeeiiiiiiieeeeeeee | LUK e NTALLLLLL [ Cordius CIG ceeeiceieeeeieeeeeeeeeceeceeeeeeeeees [ OWnershipe. .} .. 0.010 ... | New York Life Insurance Company
......................................................................................................................................................... Candriam Sustainable Equity Children ......... |..LUX....)......NIA....... [Cordius CIG ......eevrrrrrrrrireriirereereeeeeeeenne. [OWNErShip .o} .. 0.010 ... | New York Life Insurance Company
Candriam Sustainable Equity Emerging Markets
.......... Ex-China ....oooovveiiiiiiiieeeeeeee | Cordius CIG ..eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennn.. | Ouwnership .. 0.010 .... |New York Life Insurance Company
.......... Candriam Sustainable Equity Water ............. Cordius CIG ... . | Ownership.. ..90.070 ....[New York Life Insurance Company ...
.......... Candriam Sustainable Equity Future Mobility .. |Cordius CIG . | Ownership.. . 0.010 .... |New York Life Insurance Company
.......... Candriam World Alternative ... .. |Cordius CIG . | Ownership.. .13.760 ....|New York Life Insurance Company
.......... Candriam World Alternative Alphamax . | Cordius CIG . | Ownership.. .13.780 ....|New York Life Insurance Company
.......... Cleome Index Euro Long Term Bonds Cleome Index .. Ownership.. .. 0.130 .... [New York Life Insurance Company ...
.......... Cleome Index Short Term Bonds .. Cleome Index Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Cleome Index World Equities Cleome Index Ownership.. .. 0.010 .... [New York Life Insurance Company ...
New York Life Insurance and Annunity
.......... NYL GF s | LUK o NTALLLLLLL [ Corporation coeeeeeeciciiiiiiiiiiiiiiiiiiieeeeeeeeee. | Ownership ..20.320 ....|New York Life Insurance Company
New York Life Investment Management
.......... NYL GF Holdings LLC .. Ownership.. ..26.120 ....[New York Life Insurance Company ...
.......... NYL GF Cordius CIG . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
NYL GF AUSBIL Global Essentia New York Life
...................................................................... Corporation .....ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip...eeeeeeveiiiiiiiiviiiivvinnnnnnnn ..50.190 ...[New York Life Insurance Company
NYL GF AUSBIL Global Essential Infrastructure New York Life Investment Management
...................................................................... LUKl NTAG [Holdings LLC e [ OWnErShip e} 12,200 L. New York Life Insurance Company
NYL GF AUSBIL Global Essential Infrastructure]
.......... Cordius CIG . | Ownership.. .. 0.200 .... [New York Life Insurance Company ...
New York Life
.......... NYL GF AUSBIL Global Small Cap .....cccvvvvvvenns | Holdings LLC .. Ownership.. ..98.170 ....[New York Life Insurance Company ...
.......... NYL GF AUSBIL Global Small Cap ... . | Cordius CIG . | Ownership.. .0.020 .... [New York Life Insurance Company .
New York Life
.......... NYL GF US High Yield Corporate Bonds .......... | ..LUX.... Holdings LLC .. Ownership.. ..13.750 ....[New York Life Insurance Company ...
.......... NYL GF US High Yield Corporate Bonds .......... | ..LUX.... Cordius CIG ... Ownership.. .... |New York Life Insurance Company ...
.......... Paricor LBEL.... Cordius CIG ... . | Ownership.. ... |New York Life Insurance Company ...
.......... Paricor Patrimonium ... LBEL.... Cordius CIG ... . | Ownership.. . |New York Life Insurance Company ...
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......................................................................................................................................................... IndexIQ oo | LUK U NTAG L [ Cordius CIG weeeeeececeeeeceeeeeeeeeeees | OUNETSRIP e} o 0,444 L [New York Life Insurance Company ........ [....NO....f.oooo woiee
Index|Q Factors Sustainable Corporate Euro
.......... BONd coveeeeeieieee Cordius CIG ... . | Ownership.. .. 0.450 .... [New York Life Insurance Company ...
.......... Index|Q Factors Sustainable Europe Equity ... .. .| Cordius CIG . | Ownership.. .0.530 .... [New York Life Insurance Company
.......... Index|Q Factors Sustainable Japan Equity .... Cordius CIG ... . | Ounership.. ..0.230 .... [New York Life Insurance Company ...
Index|Q Factors Sustainable Sovereign Euro
.......... Bond Cordius CIG Ounership.. ..2.270 ... |New York Life Insurance Company ...
.......... CGH UK Acquisition Company Limited .... Candriam Group Ownership.. .100.000 ... |New York Life Insurance Company ...
.......... Tristan Equity Partners (GP) Limited . CGH UK Acquisition Company Limited ......... [Ouwnership.. .100.000 ... |New York Life Insurance Company ...
.......... Tristan Equity Partners LP . ..|Tristan Equity Partners (GP) Limited . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Tristan Equity Pool Partners (GP) Limited ... |.. .. |CGH UK Acquisition Company Limited .. Ownership.. 100.000 ...|New York Life Insurance Company
.......... Tristan Capital Partners Holdings Limited ... [.. . |CGH UK Acquisition Company Limited ......... |Ownership.. .80.000 ....|New York Life Insurance Company
.......... EPISO 3 Co-Investment (GP) Limited ............ Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 3 Co-Investments LP ........ccccceuuuunnnee EPISO 3 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TIPS One Co-Investment GP Sarl .. |Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...|New York Life Insurance Company
.......... TIPS Co-Investment SCSp .... .| TIPS One Co-Investment GP Sarl . .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... TCP Incentive Partners (GP) Sarl .|Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...|New York Life Insurance Company
.......... TCP Incentive Partners SCSp ......ccoeveeeeeeeeen [ o0 TCP Incentive Partners (GP) Sarl ............ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TCP Co-Investment GP Sarl ........cccccvvvvvrnnnns Tristan Capital Partners Holdings Limited |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TCP Co-Investment SCSp ........ .. | TCP Co-Investment GP Sar| (Luxembourg) .... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP 111 Co-Investment (GP) Limited . .. | TCP Co-Investment SCSp (Luxembourg) . Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP IV Co-Investment LP .... .|CCP 111 Co-Investment (GP) Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 3 Co-Investment LP .. . CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 4 Co-investment LLP ...........eevveuennneee CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...|New York Life Insurance Company ...

EPISO 4 (GP) LLP
EPISO 4 Incentive Partners LLP .................. .
CCP 5 Co-Investment LLP
Tristan (Holdings) Limited ...
EPISO 3 Feeder (GP) Limited
EPISO 3 Feeder LP
Tristan Capital Limited ....
Tristan Capital Partners LLP ...
CCP 111 (GP) LLP .
CCP 111 Incentive Partners (GP) Limited .....
CCP 111 Incentive Partners LP
Curzon Capital Partners Ill (GP) Limited ...
CCP 111 (GP) LLP weeveiiiiiie e .
Curzon Capital Partners III LP ...
Curzon Capital Partners IV GP Limited

. |EPISO 4 Co-Investment LLP Ownership..
Tristan Capital Partners Holdings Limited |Ownership..
Tristan Capital Partners Holdings Limited |Ownership..
Tristan Capital Partners Holdings Limited |Ownership..
Tristan (Holdings) Limited .... .... | Ownership..
. |EPISO 3 Feeder (GP) Limited ... ... | Ownership..
Tristan Capital Partners Holdings Limited |Ownership..
Tristan Capital Limited .......cccccceunnnnnnee Ownership..
Tristan Capital Partners LLP ................. Ownership..
Tristan Capital Partners LLP ................. Ownership..
.|CCP 111 Incentive Partners (GP) Limited ... |Ownership..
Tristan Capital Partners LLP ................. Ownership..
Curzon Capital Partners Il1 (GP) Limited . |Ownership..
COP 111 (GP) LLP oo Ounership..

Tristan Capital Partners LLP ................. Ownership..
CCP IV (GP) LLP e . |Curzon Capital Partners IV GP Limited ..... Ownership..
Curzon Capital Partners Curzon Capital Partners IV GP Limited ..... Ownership..
Curzon Capital Partners Curzon Capital Partners IV LP Ownership..
CCP IV Bolt FinCo S.a.r.l. ... .. |Curzon Capital Partners IV S.a.r.| . | Ownership..
CCP IV IREF 1 Holding Sarl .. |Curzon Capital Partners IV LP Ownership..
CCP IV IREF 1 ........ .|CCP IV IREF 1 Holding Sarl .... Ounership..

CCP IV Bolt 1 Sarl .
Stratford City Offices Jersey Unit
Stratford City Offices Jersey Unit .
Bolt Nominee 1 Limited ......ocovvvvveiiiininnnnns

Curzon Capital Partners IV LP ... .... | Ownership..
CCP IV Bolt 18arl «ooeeveeeeieiieieiieieeeeee, Ownership..
.|CCP IV Bolt 2 Sarl ............... Ownership..
Stratford City Offices Jersey Unit .......... Ownership..

..|New York Life Insurance Company
.. [New York Life Insurance Company ...
..[New York Life Insurance Company ...
..|New York Life Insurance Company ...
..[New York Life Insurance Company ...
.|New York Life Insurance Company
..|New York Life Insurance Company ...
..[New York Life Insurance Company ...
..[New York Life Insurance Company ...
.|New York Life Insurance Company ...
.|New York Life Insurance Company
.|New York Life Insurance Company ...
..[New York Life Insurance Company ...
.|New York Life Insurance Company ...
..|New York Life Insurance Company ...
..|New York Life Insurance Company
.|New York Life Insurance Company ...
.|New York Life Insurance Company ...
.|New York Life Insurance Company
.|New York Life Insurance Company
.|New York Life Insurance Company
..|New York Life Insurance Company ...
..[New York Life Insurance Company ...
..|New York Life Insurance Company
.|New York Life Insurance Company ...
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.......... Bolt Nominee 2 Limited .. ..GBR.... Stratford City Offices Jersey Unit .. Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......... CCP IV Bolt 2 Sarl e | LUK Curzon Capital Partners IV LP Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 1V Erneside Holding Sarl ...........ccevveeeen | LUK Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV France Investments Sarl ..................|..LUX.... Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... OPPCI CCP IV France Investments .. .FRA.... 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
.......... ..GBR.... CCP IV Solent Sarl .........cceeeeeeeeeeeeennnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... SBP Management Limited ..GBR. .. |CCP 1V Solent Sarl ... Ownership.. .27.830 ....|New York Life Insurance Company
.......... CCP IV (GP) Sarl ............. . |Curzon Capital Partners IV LP Ownership.. 100.000 ...|New York Life Insurance Company
.......... CCP 1V Kerin Luxembourg Sarl .........ccccceeeeee Curzon Capital Partners IV LP ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 1V SCSp CCP IV Kerin Luxembourg Sarl (PUX) ......... |Ownership.. ..74.000 ....[New York Life Insurance Company ...
.......... Kerin Holding Sarl .. .. |CCP 1V Kerin Luxembourg Sarl (PUX) Ownership.. .|New York Life Insurance Company
.......... CCP IV K Holding Sarl .. |Kerin Holding Sarl ................. . | Ownership.. .|New York Life Insurance Company
.......... Cardiff Gate RP Limited Sarl ... .|CCP IV K Holding Sarl . . [Ownership.. .|New York Life Insurance Company
.......... Rotherham Foundry RP Limited Sarl .............. [ .. CCP IV K Holding Sarl .... . [Ownership.. .|New York Life Insurance Company ...
.......... Warrington Riverside RP Limited Sarl ..........[.. CCP IV K Holding Sarl .... . [Ownership.. .|New York Life Insurance Company ...
.......... Birmingham Ravenside RP Limited Sarl . .|CCP IV K Holding Sarl . . [Ownership.. .|New York Life Insurance Company
.......... Walsall Bescot RP Limited Sarl .................. [ .. CCP IV K Holding Sarl .... . [Ownership.. .|New York Life Insurance Company ...
.......... RW Sofas Limited Sarl .... CCP IV K Holding Sarl .... . [Ownership.. .|New York Life Insurance Company ...
.......... Milton Keynes RP Limited CCP IV K Holding Sarl .... . [Ownership.. .|New York Life Insurance Company ...
.......... Bangor Springill RP Limited Sar | ......ccccooo. | .. CCP IV K Holding Sarl . [Ownership.. .|New York Life Insurance Company ...
.......... EPISO 3 Incentive Partners (GP) Limited .|Tristan Capital Partners LLP . . | Ownership.. .|New York Life Insurance Company
.......... EPISO 3 Incentive Partners LP ................... EPISO 3 Incentive Partners (GP) Limited ... |Ownership.. .|New York Life Insurance Company ...
.......... EPISO 3 (GP) LLP oo | Tristan Capital Partners LLP ................. |Ownership ..|New York Life Insurance Company
European Property Investors Special
.......... Opportunities 3 LP ..oooevvveiiiiiiiiiiiiiiiiiiieeens EPISO 3 GP LLP ..eeeeeeeiniiiiiiiiiiineeennns | OWNEPSAIPLcaiiiiiiiiiiiiiiiieen . 100,000 ... [New York Life Insurance Company
European Property Investors Special
.......... EPISO 3 L.P. oo Opportunities 3 LP ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 3 Luxembourg Holding S.a.r.!l. EPISO 3 L.P. ........... .... | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 3 Wave Holding S.a.r.1l. EPISO 3 Luxembourg Holding S.a.r.l. ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 4 (GP) II 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 ....ccvvvvvvvvviiiiiiiiiiiiieennns EPISO 4 GP LLP ......evvvveveennvnnnnnnnnnnnnnnnnnn. | Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
.......... EPISO 4 Caeser Holding Sarl . Opportunities 4 LP Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Trophy Value Added Fund EPISO 4 Caeser Holding Sarl Ownership.. ..74.150 ....[New York Life Insurance Company ...
European Property Investors Special
.......... EPISO 4 Luxembourg Holding Sarl ................ Opportunities 4 LP Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EP Office 1 Spzzo Powilse Power Station BV (NLD) .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EP Office 2 Spzzo ... Powilse Power Station BV (NLD) .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EP Retail Spzoo ... .. |Powilse Power Station BV (NLD) .. Ownership.. .100.000 ...|New York Life Insurance Company
.......... EP Apartments Spzoo .. |Powilse Power Station BV (NLD) .. Ownership.. .100.000 ...|New York Life Insurance Company
.......... EP Hotel Spzoo .......... . |Powilse Power Station BV (NLD) .. Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 Twilight GP Limited ......ccoeeeeeeeeen [ 2 EPISO 4 Luxembourg Holding Sarl ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 4 Twilight LP wovvvveeeeiieiiieieieieeeeeeeen | EPISO 4 Twilight GP Limited . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Twilight Ireland PRS Properties Eclipse DAC EPISO 4 Twilight LP . | Ownership.. .100.000 ...[New York Life Insurance Company ...
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. . UV ... |EPISO 4 West Holding Sarl EPISO 4 Luxembourg Holding Sarl .. .. | Ounership ..97.500 ....[New York Life Insurance Company . ....No
EPISO 4 Antrim Sarl .... .. |EPISO 4 West Holding Sarl .... . | Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
EPISO 4 Banbridge Sarl ......... .. |EPISO 4 West Holding Sarl .... . | Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
EPISO 4 France Investments Sarl . |EPISO 4 Luxembourg Holding Sarl . | Ownership.. .}..90.000 ....|New York Life Insurance Company . ....N0..
OPPCI EPISO 4 France Investments .. .. |EPISO 4 France Investments Sarl .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SAS VDF . .. |OPPCI EPISO 4 France Investments . . | Ownership.. .100.000 ...|New York Life Insurance Company . ....N0..
SCI VDF . o [SAS VDF Lo Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
EPISO 4 Switch Holding S.a.r.l. .. |EPISO 4 Luxembourg Holding Sarl .. Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
E4 Switch Norway AS ............. .. |EPISO 4 Switch Holding S.a.r.l. .. Ownership.. ..}..80.000 ....[New York Life Insurance Company . ....No..
EPISO 4 Pilgrim Holding S.a.r. | .. |EPISO 4 Luxembourg Holding Sarl .. Ownership.. .}.100.000 ...|New York Life Insurance Company . ....N0..
TP Property S.a.r.l. .. .. |EPISO 4 Pilgrim Holding S.a.r.| Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
TB Property (Plymouth) Limited .... .. | TP Property S.a.r.l. . Ownership.. .100.000 ...|New York Life Insurance Company . ....N0..
TB Property Developments (Plymouth) Limite .. |TP Property S.a.r.l. . . | Ownership.. ..|New York Life Insurance Company . ....N0..
EPISO 4 Lynx Holding S.a.r.1l. .. |EPISO 4 Luxembourg Holding Sarl . | Ownership.. ..[New York Life Insurance Company . ....N0..
EPISO 4 Lynx S.a.r.l. .......... . |EPISO 4 Lynx Holding S.a.r.l. .. Ownership.. .|New York Life Insurance Company . ....N0..
EPISO 4 Lynx Marketing S.a.r.1. EPISO 4 Lynx Holding S.a.r.l. ..... Ownership .|New York Life Insurance Company . ....No
CCP 5 Pool Partnership GP Limited ... Tristan Capital Partners LLP Ownership .|New York Life Insurance Company . ....No
CCP 5 Pool Partnership SLP . |CCP 5 Pool Partnership GP Limited . | Ownership.. .|New York Life Insurance Company . ... No..
CCP 5 GP LLP Tristan Capital Partners LLP Ownership ..[New York Life Insurance Company . ... N0
Curzon Capital Partners 5 Long-Life LP ....... . CCP 5 GP LLP (United Kingdom) ................ Ownership .|New York Life Insurance Company . N0 e
........................... CCP 5 (GP) Sarl .ooeeveeeeiieiiiiieiiieiiiieieeeeees Curzon Capital Partners 5 Long-Life LP .... |Ownership .|New York Life Insurance Company . N0
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... SICAV-SIF oo, | WGBRLL) e NTALLLLL [ CCP 5 (GP) Sarl coeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership...eeeeeeeeeiiiiiiinnnnennnp . 100,000 ... | New York Life Insurance Company ........ |....NO......e oonn
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 1 Limited .......ovvvvvvvvnnn | eevevvnnnnd coeee NIALLo [ SICAV-SIF coeiiiiiiieeeeeeeeeeeeeeeeeeeeeeeee. | OWnErShip..eeeeeiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].cee oonn
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 2 Limited ........evvvvvvvnnn | eevevvnnnnd coeee NIALo [ SICAV-SIF coiiiiiiiiiiieeieeeeeeeeeeeeeeeeeeeeeeeeee. | OWnErShip...eeeeeiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO....oeee oois
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 3 Limited ........evvvvvvvnnn | eevevvnnnnd coeee NIAL [ SICAV-SIF coeiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeee. | OWnErShip..aeeeiieeeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].ee oons
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 4 Limited ........oevvvvvvnnn | eevevnnnnnd coeee NIALLo [ SICAV-SIF coiiiiiiieeieeeeeeeeeeeeeeeeeeeeee. | OWnErShip..eeeeeiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....]ee oonn
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 5 Limited .......oevvvvvvvnnn | eevevvnnnnd coeee NIALL [ SICAV-SIF coiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeees | OWnership...eeeeeeiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....eee oons
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 6 Limited .........cevvvvvene | eevevvnnnnd coeee NIALLo [ SICAV-SIF cooiiiiiiiiiieieeeeeeieeeeeeeeeeeeeeeee. | OWnerShip...eeeeeiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].ee ooin
Curzon Capital
........................... CCP 5 Jersey Fragco 7 Limited weveveeeend ceee NIALLLLLL [ SICAVSSIF Lol Ownership .100.000 ...|New York Life Insurance Company . N0
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 8 Limited .........eevvevvenn | eevevennnnd coeee NIALLo [ SICAV-SIF coeiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeee. | OWnErShip...eeeeieeeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].cee ooin
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 9 Limited ........evvvvvvvnnn | eevevvnnnnd coeee NIALLo [ SICAV-SIF coiiiiiiiiiieeiieeeeeeeeeeeeeeeeeeeeeee. | OWnerShip...eeeeeiiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO......ee ooin
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 10 Limited ......ccceeeuvvnnn | eevevvnnnnd coneee NIALo [ SICAV-SIF coiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeee. | OWnErShip..eeeeeieeeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....oee ooin
Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 11 Limited .......coovvveees [ evvveenisd woeee e NTALL | SICAVSIF e | OWNETShipL ] . 100,000 .. | New York Life Insurance Company ........ [...NO....]..... ...
Curzon Capital
CCP 5 Long-Life Luxembourg S.a.r.l. . SICAV-SIF e 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 Incentive Partners GP Limited ..... Ownership .100.000 ...|New York Life Insurance Company .




lZ°¢€l

STATEMENT AS OF SEPTEMBER 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) *
......................................................................................................................................................... EPISO 5 (GP) Sarl ...ceeeveeeeeeeeeeeeeeeeeeeeeeeenns | LUK o NTAGLLL. [ Tristan Capital Partners LLP ................. |Ownership........ccccoeeeiiiiiicinnnnnnnnnp. 100000 ... |New York Life Insurance Company ........ |....NO.....]eeee oonn
European Property Investors Special
......................................................................................................................................................... Opportunities 5 LP ....eeevevvvieneeeeriniineeeenns | LUK O NTALL | EPISO B (GP) Sarl ceeeeeicceeeiiieeeeeeeees | OWNErShip..ceeeiiiiiiciiiiiiieeeeeneen . 100,000 ... |New York Life Insurance Company ........ |...NO....f .o e
European Property Investors Special
.......... EPISO 5 Luxembourg Holding S.a.r. . .LUX... Opportunities 5 LP Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 5 Portfolio GP S.a.r.l. ..LUX. .. |EPISO 5 Luxembourg Holding S.a.r.| Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 5 Silver JV SCSp ........ ..LUX. . |EPISO 5 Portfolio GP S.a.r.l. Ownership.. .100.000 ...|New York Life Insurance Company
.......... Sterling Square Holdings S.a.r.l. .............. | ..LUX... EPISO 5 Silver JV SCSp .......cccccuuuunnnnnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 5 SCSp-SICAV-SIF ................. | ..LUX....) oo NIALL.... [EPISO 5 (GP) Sarl| .....ceeevvvvveveeeeeceeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..cooi] eeee onns
European Property Investors Special
.......... E6 France Investments FPS-SICAV ................ | ..FRA....]......NIA....... | Opportunities 5 SCSp-SICAV-SIF ............... | Ownership ..90.790 ....[New York Life Insurance Company ........ |....NO..cooi| eeee i
.......... EPISO 5 Co-Investment SCSp ... EPISO 5 (GP) Sarl ......cccccvveeeeerivneeeee. [Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... EPISO 6 (GP) S.a.r.l. ......... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... EPISO 6 Co-Investment SCSp ........ccevvvreeeenns EPISO 6 (GP) LLP ....cevevvvevveeeeennivneeeennn. [ Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......|eeee nns
European Property Investors Special
.......... Opportunities 6 SCSp SICAV-SIF ......oeeveenne | LUK NTALL. | EPISO 6 (GP) LLP .oeeoieeiieeeeiiiiiieeeeenee | Ounership .100.000 ...|New York Life Insurance Company ........ |....NO......|eeee nns
European Property Investors Special
.......... EPISO 6 UK Investment Holdings Limited ....... |..GBR.... Opportunities 6 SCSp SICAV-SIF ............... | Ownership.. ..64.000 ....[New York Life Insurance Company ...
.......... EPISO 6 Pegasus Holding Limited ................. | ..GBR.... EPISO 6 K Investment Holdings Limited .... |Ownership.. .100.000 ...|New York Life Insurance Company ...
Pegasus Investment Partners LLP (fka Pegasus
.......... Affordable Housing LLP) .......coevvvviviiiieeennnns EPISO 6 Pegasus Holding Limited (UK) ....... |Ownership.. ..97.500 ....[New York Life Insurance Company ...
.......... Pegasus Affordable Limited . | Pegasus Affordable Housing LLP (LK) . Ownership.. 100.000 ...|New York Life Insurance Company
.......... Zen Housing Limited Pegasus Affordable Limited (UK) Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Zen Housing Investment Ltd. Pegasus Affordable Limited ..................... | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Zen Housing 2 Limited Pegasus Affordable Limited ..................... | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Zen Rented Limited ........oooeeeeeiniil Pegasus Affordable Limited ..................... | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Waterfall Top Holdings Lmited . |EPISO 6 K Investment Holdings Limited .... |Ownership.. .64.000 ....|New York Life Insurance Company
.......... EPISO 6 Waterfall LP .......ccceeeeeeeeenenininnis EPISO 6 Waterfall Top Holdings Lmited ..... |Ownership.. ..64.000 ....[New York Life Insurance Company ...
.......... Waterfall HoldCo Limited ... EPISO 6 Waterfall LP ............................ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Waterfall PropCo Limited .. .. [Waterfall HoldCo Limited . Ownership.. 100.000 ...|New York Life Insurance Company
.......... Bury South Management Company Limited .. |Waterfall PropCo Limited . Ownership.. .39.000 ....|New York Life Insurance Company
.......... Crossway Management Company Limited .. . |Waterfall PropCo Limited . Ownership.. .16.000 ....|New York Life Insurance Company
.......... Turbine Management Company Limited .... Waterfall PropCo Limited .... Ownership.. ..21.000 ....[New York Life Insurance Company ...
.......... EPISO 6 Phoenix JV LLP EPISO 6 K Portfolio GP Limited ... Ownership ...50.000 ....|New York Life Insurance Company ...
.......... Phoenix Core Holdco Limited . |EPISO 6 Phoenix JV LLP (KK) ... . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Phoenix Core Propco Limited . Phoenix Core Holdco Limited ... Ownership ..100.000 ... |New York Life Insurance Company ...
Phoenix Core Propco Limited (Ut
.......... Cody TP Management Company Limited ............ GUArantor ...........cceeeeeeeeeeeeeesieeeeeeannnnnnn. | OWnership ..100.000 ... |New York Life Insurance Company
European Property Investors Special
.......... EPISO 6 Luxembourg Holding S.a.r.l. ..... Opportunities 6 SCSp .......eevvvvevvevveennnnnn. | Ownership .100.000 ...|New York Life Insurance Company ...
.......... Phoenix Development Holding S.a.r.1l. . . |EPISO 6 Luxembourg Holding S.a.r.| Ownership .99.000 ....|New York Life Insurance Company
.......... Phoenix Development Holding S.a.r.l. .......... Third Party Ownership .. 1.000 .... [New York Life Insurance Company ...
Phoenix Development Holding S.a.r.l. (LUX)
.......... Phoenix DevCo S.a.r.l. ..... Ownership ... .]..100.000 ... |New York Life Insurance Company ...
.......... EPISO 6 Spectre JV Sarl . ..LUX. .. |EPISO 6 Luxembourg Holding Sarl . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Spectre 1 Holding S.a.r.| ..LUX. . |EPISO 6 Spectre JV Sarl ........ Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Spectre 2 Holding S.a.r.1. . .LUX... EPISO 6 Spectre JV Sarl ..........cccceeeeeeeen. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Spectre 3 Holding S.a.r.I. . .LUX... EPISO 6 Spectre JV Sarl .........cccccvvvnnnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... EPIS0 6 Curado Holding S.a.r.l. ..... .LUX... EPISO 6 Luxembourg Holding Sarl .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
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Claybrook, S.L. ............ LESP.... EPISO 6 Curado Holding S.a.r.l. ..... . | Ownership ..90.000 ....[New York Life Insurance Company . ....No
Barnfield Spain, S.L. LESP.... .. |EPISO 6 Curado Holding S.a.r.1. .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
EPISO 6 Macheth 2 Holding S.a.r. 1. .LUX... .. |EPISO 6 Luxembourg Holding Sarl .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Macbeth 4 SRL ...... . |..BEL.... .. |EPISO 6 Macbeth 2 Holding S.a.r.!I. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Montague 1 Sarl ... ..LUX... .. |EPISO 6 Romeo 2 Holding Sarl ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
EPIS0 6 Moomin Holding Sarl .LUX... .. |EP1SO 6 Luxembourg Holding Sarl Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
EPISO 6 Siem Holding Sarl LUK .. |EPISO 6 Luxembourg Holding Sarl Ownership.. ..}..85.000 ....|New York Life Insurance Company . ....N0..
EPISO 6 Siem Sarl ... .LUX... .. |EPISO 6 Siem Holding Sarl .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
EPISO 6 Emerald Holdings S.a.r.| . |LLUX... .. |EPISO 6 Luxembourg Holding Sarl .. . | Ownership.. ..}..96.000 ....|New York Life Insurance Company . ....N0..
BCRE Leipzig Wohnen Nord B.V. ... .LUX... .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
BCRE Leipzig Wohnen Ost B.V .LUX... .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
BCRE Leipzig lWest Ost B.V. .LUX... .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
TAG Leipzig-Immobilien GmbH LUK .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
EPISO 6 Platinum Hlding S.a.r.1 .LUX... .. |EPISO 6 Luxembourg Holding Sarl .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
Frankurt Wohnland GmbH ............oovvvvvivvivvenns | eevennnn . |EPISO 6 Platinum Hlding S.a.r.| .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
EPISO 6 MB Holding S.a.r.1l .... EPISO 6 Luxembourg Holding Sarl .. | Ounership ..90.000 ....[New York Life Insurance Company . ....No
MB Property 1 S.a.r.| EPISO 6 MB Holding S.a.r.| .......evvvvvvnnnnes Ownership .100.000 ...|New York Life Insurance Company . ....No
Hella Acquico GP S.a.r.l. . |EPISO 6 Luxembourg Holding S.a.r.1l. .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
Hella Acquico SCSp Hella Acquico GP S.a.r.l. .ccovvveevvevrennns Ownership .100.000 ...|New York Life Insurance Company . ... N0
Hella Holding S.a.r.l. ...... EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership .100.000 ...|New York Life Insurance Company . ... No.
H Main Holding S.a.r.!I. . |Hella Holding S.a.r.1. ..... . [Ownership.. ..}..96.000 ....|New York Life Insurance Company . .. No..
HMain 1 S.a.r.l. ...... H Main Holding S.a.r.1. .... . | Ownership .100.000 ...|New York Life Insurance Company . ..No
H Main 2 S.a.r.| H Main Holding S.a.r.l. .... . | Ownership .100.000 ...|New York Life Insurance Company . ..No
H Main 3 S.a.r.l. . |H Main Holding S.a.r.I Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
H Main 4 S.a.r.l. ... H Main Holding S.a.r.l. .... . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
H Main 5 S.a.r.1| H Main Holding S.a.r.1. .... . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
H Main 6 S.a.r.l. . |H Main Holding S.a.r.| Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
HMain 7 S.a.r.l. ... H Main Holding S.a.r.1. .... .. |Ownership .100.000 ...|New York Life Insurance Company . ..No
EPISO 6 Nexus Holding S.a.r.1. . EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership .100.000 ...|New York Life Insurance Company . ..No
Aventos Eta Investment GmbH .. . |EPISO 6 Nexus Holding S.a.r.I. . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
EPISO 6 Nexus MidCo S.a.r.l. .... EPISO 6 Nexus Holding S.a.r.I. Ownership .100.000 ...|New York Life Insurance Company . ... N0
EPISO 6 Manor GP S.a.r.| EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership .100.000 ...|New York Life Insurance Company . ... No.
EPISO 6 Manor JV SCSp .... . |EPISO 6 Manor GP S.a.r.l .. . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
EPISO 6 Manor Holding S.a.r.1. . . EPISO 6 Manor JV SCSp Ownership .100.000 ...|New York Life Insurance Company . ..No
Manor Property S.a.r.l. . LLUX EPISO 6 Manor Holding S.a.r.1. Ownership .100.000 ...|New York Life Insurance Company . ..No
Manor Devco Limited ..GBR... . |EPISO 6 Manor Holding S.a.r.1. .. [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
EPISO 6 Northface Holding S.a.r.1. .. EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership .100.000 ...|New York Life Insurance Company . ... N0
Northface 1 S.a.r.1. ... EPISO 6 Northface Holding S.a.r.1. .......... | Ownership .100.000 ...|New York Life Insurance Company . ... No.
Northface 2 S.a.r.l. ... . |EPISO 6 Northface Holding S.a.r.1. . Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
Northface 3 Fixtures S.a.r.l. ...... EPISO 6 Northface Holding S.a.r.1. .......... | Ownership .100.000 ...|New York Life Insurance Company . ..No
EPISO 6 Panther Co-Investment SCSp .......ccoee |eevennnnnd EPISO 6 Luxembourg Holding Sarl .. . | Qunership ..92.150 ....[New York Life Insurance Company . ..No
EPISO 6 Panther GP Limited .... . |EPISO 6 Luxembourg Holding Sarl . | Ownership.. ..[New York Life Insurance Company . .. No..
EPISO 6 Panther JV SLP UV ORR EPISO 6 Panther GP Limited Ownership .|New York Life Insurance Company . ... N0
EPISO 6 Panther Hodco Limited ..........eeuveuunn |eeeennnnssd EPISO 6 Panther JV SLP . | Ownership .|New York Life Insurance Company . ... No.
EPISO 6 Panther Property Limited .. . |EPISO 6 Panther Hodco Limited .. Ownership.. .|New York Life Insurance Company . ..No..
Point A Hotels (Web) Limited EPISO 6 Panther Property Limited .... Ownership .|New York Life Insurance Company . ..No
Point A Hotels Limited Point A Hotels (Web) Limited Ownership .|New York Life Insurance Company . ... N0
Raag St. Andrew Hotel Limited ... .. |EPISO 6 Panther Property Limited . . | Ownership.. .|New York Life Insurance Company . ... No..
Patrizia Hanover (St. Andrew) PUT . . |Raag St. Andrew Hotel Limited .. Ownership.. .|New York Life Insurance Company . ... NO..
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. .. |Raag Hotels Limited . . EPISO 6 Panther Property Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... .

.......... QMK Pub Westminster Limited . Raag Hotels Limited Ownership.. .100.000 ... |New York Life Insurance Company ...
.......... RAAG OBS Limited .... Raag Hotels Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... QMK OBS Limi ted RAAG OBS Limited . | Ownership.. .100.000 ... |New York Life Insurance Company ...
.......... Raag Dublin Limited ... Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... QMK Dublin Limited . |Raag Dublin Limited .. . | Ownership.. .100.000 ... |New York Life Insurance Company

.......... Raag Kensington Holdings Limited . . Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Raag Kesington Hotel Limited .........ccceeeennns Raag Kensington Holdings Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... QMK Kensington Limited Raag Kesington Hotel Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Raag lWlestminster Holdings Limited .. Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Raag Wlestminster Hotel Limited . |Raag Westminster Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company

QMK Westminster Limited
Raag Liverpool Street Holdings Limited ..
Raag Liverpool Street Hotel Limited

Raag Westminster Hotel Limited . | Ownership..
Raag Hotels Limited ....ooovvvvveeiiiiiiininnnnns Ownership..
Raag Liverpool Street Holdings Limited .... |Ownership..

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

.......... QMK Liverpool Street Limited Raag Liverpool Street Hotel Limited . Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Ragg Kings Cross Holdings Limited . |Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company
.......... Raag Kings Cross Hotel Limited ... Ragg Kings Cross Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... QMK KX Limited ..oooeeeeiiiiiieeiieeeeees Raag Kings Cross Hotel Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Raag Paddintgon Holdings Limited . .. |Raag Hotels Limited .............. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Raag Paddington Hotel Limited .. |Raag Paddintgon Holdings Limited . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... QMK Paddington Limited ........ . |Raag Paddington Hotel Limited . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Raag Canary Wharf Limited .........ccovvveveennnens Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... QMK Canary Wharf Limited .......ccoeveveriniinnens Raag Canary Wharf Holdings Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ...

Raag Shoreditch Limited .
QMK Shoreditch Limited
Raag Aberdeen ............
QMK Management Limited ..
EPISO 6 Panther Co-Investment (GP) S.a.r.l .

.. |Raag Hotels Limited ........ . | Ownership..
.. |Raag Shoreditch Limited . | Ownership..
. |Raag Hotels Limited .. Ownership..
Raag Hotels Limited .. . | Ownership..
EPIS0B ... Ownership
EP1SO 6 Panther Co-Investment (GP) S.a.r.|

.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 Tiger Co-Investment SCSp .......cceveeen ettt aaaaaeaaeaeaaaaaaeeeeeee. | OWnership .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Tiger GP Limited .. EPIS06 Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Tiger JV LLP . EPISO 6 Tiger GP Limited .... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Tiger Hotels Limited ....covvvveeeeeeennn [ .. EPISO 6 Tiger JV LLP . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... easyHotel Limited . |EPISO 6 Tiger Hotels Limited . . | Ownership.. .100.000 ...|New York Life Insurance Company

easyHotel Limited .. | Ownership..
easyHotel Top Holdco Limited .................. Ownership..
.. | easyHotel New UK Mezz Holdco Limited . | Ownership..
.. | easyHotel New UK Parent Holdco Limited .... |Ownership..
. | easyHotel New UK Master Holdco Limited .... |Ownership..
easyHotel New UK Limited ..........coeeeeeeis Ownership..
easyHotel New UK Limited .................ol Ownership..

easyHotel Top Holdco Limited ...
easyHotel New UK Mezz Holdco Limited ..........
easyHotel New UK Parent Holdco Limited
easyHotel New UK Master Holdco Limited
easyHotel New UK Limited ............
easyHotel Italy Holdings S.R.L. ..
easyHotel France SAS

.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 ...

.......... easyHotel Nice Holdings SAS .. | easyHotel France SAS ...... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... CGH SAS .. .. | easyHotel Nice Holdings SAS Ownership.. 100.000 ...|New York Life Insurance Company
.......... SC Nice Hotel .| CGH SAS .o . | Ownership.. .99.000 ....|New York Life Insurance Company
.......... SC Nice Hotel ... easyHotel Nice Holdings SAS ................... |Ownership.. ..1.000 .... [New York Life Insurance Company ...

easyHotel France Aubervilliers SAS ....
easyHotel France Marseille Opco SAS ..
easyHotel France Marseille Propco SAS ........
easyHotel France Marseille Propco SAS ........

easyHotel France SAS ........ooovviiiiiiiiienennns Ownership..
.. | easyHotel France SAS ... .. | Ounership..
. | easyHotel France SAS ...........coeeee. .. | Ownership..
easyHotel France Marseille Propco SAS ..... 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 ...
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.......... easyHotel Fira, S.L. ..ccoovvvvvvvvvnnnevnnnnnnnnns | ..ESPL... easyHotel New UK Limited ....................... |Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......... easyHotel Spain S.L. .....cccoooiiiiiiiiiiiiiinn [ ESPLLLL easyHotel Fira, S.L. .......ccccccecnnnnnnnnnnnn. | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... easyHotel Spain Holdings S.L. ..... LESP.... easyHotel New UK Limited ....................... |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... eH Barcelona Meridiana OpCo S.L. . . |..ESP.... easyHotel Spain Holdings S.L. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... easyHote| Barcelona Maridiana PropCo S.L. ... [..ESP.... easyHotel Spain Holdings S.L. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... eH Alicante OpCo S.L. ............ ..ESP. . | easyHotel Spain Holdings S.L. Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... easyHotel Alicante PropCo S.L. LESP.... easyHotel Spain Holdings S.L. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... eH Valencia OpCo S.L. ............ LESP.... easyHotel Spain Holdings S.L. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... easyHotel Valencia PropCo S.L. oo |..ESP.... easyHotel Spain Holdings S.L. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... eH Madrid Fleta OpCo S.L. .....cceeeeeeeeeeeeeeeeo. [ .ESP.... easyHotel Spain Holdings S.L. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... easyHotel Spain Madrid Fleta PropCo S.L. ..ESP. . | easyHotel Spain Holdings S.L. Ownership.. .101.000 ...|New York Life Insurance Company .. NO...
.......... easyHotel Ireland HoldCo Limited ............... [..IRL.... easyHotel New UK Limited ....................... |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... easyHotel Ireland Limited ..........cevvvvvveennnns [ IRL.... easyHotel Ireland HoldCo Limited ............. | Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... easyHotel UK Holdings Limited ................... [..GBR.... easyHotel New UK Limited ....................... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... easyHotel Birmingham Limited ..................... [ ..GBR.... easyHotel UK Holdings Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... easyHotel Ipswich Limited ..GBR. . |easyHotel UK Holdings Limited ... . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... easyHotel Milton Keynes Limited ................. [ ..GBR.... easyHotel UK Holdings Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... easyHotel Leeds Limited ...............oeeeeeeeeeo [ .GBR..L. easyHotel UK Holdings Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... easyHotel Cardiff Limited . ..GBR. .. |easyHotel UK Holdings Limited ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... easyHotel Liverpool Limited .. ..GBR. .. |easyHotel UK Holdings Limited ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... easyHotel Manchester Limited ..GBR. . | easyHotel UK Holdings Limited ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... easyHotel Sheffield Limited .. |..GBR.... easyHotel UK Holdings Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... easyHotel Glasgow Limited ..........cevvvvvveennnn. [ ..GBR.... easyHotel UK Holdings Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ...No
.......... easyHotel Shoreditch Limited ..GBR. .. |easyHotel UK Holdings Limited ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... easyHotel Croydon Limited .... ..GBR. .. | easyHotel UK Holdings Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... easyHotel BidCo No. 1 Limited ..GBR. . | easyHotel New UK Limited ....... Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... easyHotel BidCo No. 2 Limited ..GBR.... easyHotel BidCo No. 1 Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Benelux Budget Hotel Holding (BBHH) B.V. .....|.... easyHotel BidCo No. 2 Limited ................. | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Benelux Budget Hotel Management (BBHM) B.V. .. |Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... AMSCCS Hotel B.V. ... .. |Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Benelux Hotel Exploitatie 1B.V . | AMSCCS Hotel B.V. ........eevvvvvvvvvvevevnnnnnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ... No...
.......... DHCC Hotel B.V. oooeeiiieieiiiieeeens U Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Benelux Hotel Exploitatie II B.V. .........e.c | ... DHCC Hotel B.V. ..cccceeeeeeeeeeeeeeeeeeeeeennnnnn.. | Ounership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... RDCC Hotel B.V. .ooooiiiiiiiiiiis .. |Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Benelux Hotel Exploitatie 11 B.V .. |RDCC Hotel B.V. ....... .... | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... AMSAB Hotel B.V. .....evveveennnnee . |Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Benelux Hotel Exploitatie 4 B.V. . AMSAB Hotel B.V. ......ccvvvvvvvvvviviveeenennnen.. | Ounership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Benelux Hotel Exploitatie 6 B.V Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... DHSCH Hotel B.V. ...cooeeeeeeeeis .. |Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Benelux Hotel Exploitatie 7 B.V .. |DHSCH Hotel B.V. ...... .... | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Argent Office.N.V. .............. . | Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... BHRE 4 (Masstricht) B.V. ..ocoooeiiiiiiiiiieiens Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... BHRE 1 B.V. toriiiiiiiiiieieeeieeeeeeees BHRE 4 (Masstricht) B.V . [Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Benelux Hotel Exploitatie 8 B.V .. |BHRE 1B.V. ...l .. | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Benelux Hotel Exploitatie 5 N.V .. |Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... easyHotel Oxford OpCo Limited .. . | easyHotel New UK Limited .... | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... easyHotel Newcastle OpCo Limited . . easyHotel New UK 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
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. .. | TIPS One GP Sarl . |LLUX.. . Tristan Capital Partners LLP . .... | Ounership.. .100.000 ...|New York Life Insurance Company ........ |..
LUX.... . [Ownership..

.......... Tristan Income Plus Strategy One SCSp ........ TIPS One GP Sarl .100.000 ...|New York Life Insurance Company ...
.......... TIPS One Alpha Holdings Sarl ............c....... |..LUX.... Tristan Income Plus Strategy One SCSp ..... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TIPS One Alpha PV | Sarl .....ocooeveeeeinnnnnn | LUK TIPS One Alpha Holdings Sarl .................. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TIPS One Co-Investment GP Sarl .................. | ..LUX.... Tristan Capital Partners LLP .... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TIPS One Co-Investment SCSp . ..LUX. .| TIPS One Co-Investment GP Sarl . | Ownership.. 100.000 ...|New York Life Insurance Company

.......... CCP IV (GP) LLP .. |..GBR.... Tristan Capital Partners LLP .... .... | Ounership.. ..50.000 ....[New York Life Insurance Company ...
.......... Curzon Capital Partners IV (GP) Limited ..... |..GBR.... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 5 GP LLP ..vvvvvvvvvvvivinniniininnninnnnnnnnnnnnns | .GBR...L Tristan Capital Partners LLP ................. |Ownership.. ..33.000 ....[New York Life Insurance Company ...

CCP 5 Pool Partnership GP Limited ..
CCP 5 Pool Partnership SLP .
Tristan Capital Partners Asset Management

Tristan Capital Partners LLP ................. Ownership..
CCP 5 Pool Partnership GP Limited ........... Ownership..

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

.......... Limited .. ..GBR.... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
Tristan Capital Partners Asset Management

......................................................................................................................................................... TCP SPAIN, SL wevvvvvvvvvvvvneevnnvvnnvvnvnvnnnnnnnnnns | ESPo ) NTALLLLL [Limited ooeeeccieeeeee. | OWnership ..64.500 ....[New York Life Insurance Company ........ |....N0......|eeee nns
Tristan Capital Partners Asset Management

......................................................................................................................................................... TCP France ..cooeeveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennes | WGBRL) o NTALLLLLL [ Limited ooeeecceeeen. | OWnership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee nis
Tristan Capital Partners Asset Management

......................................................................................................................................................... TOPNL BV oo | WGBRL) NI [ Limited eeeeenn. | OWnership .100.000 ...|New York Life Insurance Company ........ |....NO......|eeee nis
TCP Poland Spolka z ograniczona Tristan Capital Partners Asset Management

......................................................................................................................................................... odpowiedzialnoscia ........ceeeeeeeeeeeeeeeeeeeeeenn. [LPOLLL] O NTAL L [ Limited wovveeiiiiieeiiiiieieeeeeeeeeeeeeeeeeeeeeeeen. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......|ceeee nns
Tristan Capital Partners Asset Management

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

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

Tristan Capital Management Company S.a.r.l.
TCP Co-Investment (GP) S.&.r.l. ..
TCP Co-Investment SCSp
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. .|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company

.......... EPISO 4 SCSp . EPISO 4 (GP) S.a.r.l. ...ccc.... .... | Ounership.. .100.000 ...|New York Life Insurance Company ...

.......... EPISO 4 (GP) Il S.a.r.l. wooeeeeeeieiiieeeeee | s Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ...

.......... EPISO 4 Student Housing SCSp .....ccccevuunnnnnn Tristan (Holdings) Limited .................... [Ownership.. .100.000 ...|New York Life Insurance Company ...
New York Life Investment Management

.......... Ausbil Investment Management Limited . Holdings Il International . | Ownership.. ..81.140 ....[New York Life Insurance Company ...

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

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

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

Ausbil Investment Management Limited Employee

......................................................................................................................................................... Share Trust ..ooooevveeviiiiiiieiiiiiieeeeieeeeeeeeee | LAUSLLLL) L NIALLLL... [Ausbi | Investment Management Limited ....... |Ownership .100.000 ...|New York Life Insurance Company

New York Life Insurance and Annuity

......................................................................................................................................................... Ausbil Global SmallCap Fund ..............eeeee. | LAUS....) ..o  NIALLL.... [ Corporation ....cccoeeeiiiiiiiiiiiiiiiiiiieeeeeeeeee. | Ownership
New York Life Insurance and Annuity
Corporation
New York Life Investmen

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

......................... Ausbil Long Short Focus Fund .................... . | Ownership.. ..27.930 ....[New York Life Insurance Company ...

.......... ..|56-2412827 .. ...l NYLIFE Distributors LLC . Holdings LLC ........ccccoouueniininnninnnnnnnnnnnn. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 3663273 . Huntsville NYL LLC .. .. [NYLife Real Estate Holdings, LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... . REEP-IND Forest Park NJ LLC . . [NYLife Real Estate Holdings, LLC Ownership.. .100.000 ...|New York Life Insurance Company

FP Building 4 LLC ..evvvviiiiiiiiciieciicine
FP Building 1-2-3 LLC ...
FP Building 17, LLC ...
FP Building 20, LLC ...cceereereenieenieenieenieans .
FP Mantua Grove LLC .....occovvviiniiiiiiiiiinnnns .

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

.100.000 ...|New York Life Insurance Company ...
.100.000 ...|New York Life Insurance Company ...
. | REEP-IND Forest Park NJ LLC Ownership.. .100.000 ...|New York Life Insurance Company
REEP-IND Forest Park NJ LLC ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
REEP-IND Forest Park NJ LLC ..........ccceeuee. ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee .100.000 ...|New York Life Insurance Company

Ownership..
Ownership..
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FP Lot 1.01 LLC REEP-IND Forest Park NJ LLC Ownership .100.000 ...|New York Life Insurance Company . .

.| 37-1842612 ..
61-1808552 ..
36-4852864 ..
..[32-0511592 ..

..|46-2951535 ..
..[20-1807159 ..

85-3570605 ..
85-3582543 ..
.| 85-3602362 ..
87-2888368 ..
87-2917401 ..

REEP-IND NJ LLC ...
NJIND JV LLC .......
NJIND Hook Road LLC .
NJIND Bay Avenue LLC ..
NJIND Bay Avenue Urban Renewal LLC
NJIND Corbin Street LLC ...........
REEP-MF Cumber land TN LLC ..
Cumber land Apartments, LLC
REEP-MF Marina Landing WA LLC
REEP-SP Marina Landing LLC
REEP-MF Woodridge IL LLC
REEP-RTL SASI GA LLC .....
REEP-RTL Bradford PA LLC
REEP-RTL CTC NY LLC ....
5005 LBJ Tower LLC
REEP-OFC/RTL MARKET ROSS TX LLC ...
MARKET ROSS TX JV LLC
MARKET ROSS TX GARAGE OWNER LC ....
MARKET ROSS TX OFFICE OWNER LLC
MARKET ROSS TX RETAIL OWNER LLC
REEP-OFC Mallory TN LLC ..oocvvverieiiieeniiens
3665 Mallory JV LLC
REEP-OFC Water Ridge NC LLC
REEP-OFC 2300 EMPIRE LLC
REEP-MF Wynnewood PA LLC ...
Wynnewood JV LLC
REEP-MU Fayetteville NC LLC ..
501 Fayetteville JV LLC
501 Fayetteville Owner LLC .
REEP-MU SOUTH GRAHAM NC LLC ..
401 SOUTH GRAHAM JV LLC
401 SOUTH GRAHAM ONNER LLC .
REEP-IND COMMERCE CITY CO LLC ...
REEP-BRENNAN COMMERCE CITY JV LLC ...
REEP-OFC Mass Ave MA LLC
REEP-MF FARMINGTON IL LLC
REEP-MARQUETTE FARMINGTON JV LLC
REEP-MARQUETTE FARMINGTON OWNER LLC .
REEP-MF BELLEVUE STATION WA LLC
REEP-LP BELLEVUE STATION JV LLC
REEP-HINES ENCLAVE POINT AZ LLC ...
REEP-HINES ENCLAVE POINT JV LLC
REEP-MF WILDHORSE RANCH TX LLC ...
REEP-1IP WILDHORSE RANCH JV LLC .
REEP-IND ROMULUS MI LLC
REEP-NPD ROMULUS JV LLC
REEP-MF SOUTH MAIN TX LLC
REEP-AQ SOUTH MAIN JV LLC ..

.. [NYLife Real Estate Holdings, LLC .
.. |REEP-IND NJ LLC ..
.. [NJIND JV LLC ...
.. [NJIND JV LLC ...
.. [NJIND JV LLC ...
.. [NJIND JV LLC ...
.. [NYLife Real Estate Holdings, LLC .
.. |REEP-MF Cumber land TN LLC ..........
.. [NYLife Real Estate Holdings, LLC .
.. |REEP-MF Marina Landing WA LLC ..
.. [NYLife Real Estate Holdings, LLC .
.. [NYLife Real Estate Holdings, LLC .
.. [NYLife Real Estate Holdings, LLC .
. [NYLife Real Estate Holdings, LLC .

. | REEP-OFC/RTL MARKET ROSS TX LLC
. |MARKET ROSS TX JV LLC ...
. [NYLife Real Estate Holdings,
. | REEP-MF Wynnewood PA LLC
. |501 Fayetteville JV LLC

.| 401 SOUTH GRAHAM JV LLC

. [NYLife Real Estate Holdings, LLC .
. | REEP-MARQUETTE FARMINGTON JV LLC .
. [NYLife Real Estate Holdings LLC ..
. | REEP-MF WILDHORSE RANCH TX LLC ...

.. |New York Life Real Estate Holdings ..
. | REEP-MF _SOUTH MAIN TX LLC .......

REEP-RTL CTC NY LLC
NYLife Real Estate Holdings, LLC ............

MARKET ROSS TX JV LLC
MARKET ROSS TX JV LLC

NYLife Real Estate Holdings, LLC ....
REEP-OFC Mallory TN LLC ...ccvvveiiiiiiienne

NYLife Real Estate Holdings, LLC ....
NYLife Real Estate Holdings, LLC ....

NYLife Real Estate Holdings,
REEP-MU Fayetteville NC LLC .

NYLife Real Estate Holdings, LLC ....
REEP-MU SOUTH GRAHAM NC LLC .

NYLife Real Estate Holdings, LLC ....
REEP-IND COMMERCE CITY CO LLC

NYLife Real Estate Holdings, LLC ....
REEP-MF FARMINGTON IL LLC

NYLife Real Estate Holdings LLC ..
REEP-MF BELLEVUE STATION WA LLC

REEP-HINES ENCLAVE POINT AZ LLC
NYLife Real Estate Holdings LLC ..

New York Life Real Estate Holdings ..
REEP-IND ROMULUS MI LLC

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

Ownership
Ownership

Ownership..

Ownership
Ownership

. [Ownership..

Ownership
Ownership

Ownership..

Ownership
Ownership

. | Ownership..

Ownership
Ownership

Ownership..

Ownership
Ownership

Ownership..

Ownership
Ownership

Ownership..

Ownership

.. | Ownership
. [ Ownership..

Ownership
Ownership

. | Ownership..

Ownership

. | Ownership
. | Ownership..
. | Ownership

Ownership

. | Ownership..
Ownership..

..+.100.000 ...
..4..93.000 ....
..+.100.000 ...
..4.100.000 ...
..+.100.000 ...
..4.100.000 ...
..+.100.000 ...

.100.000 ...

New York Life Insurance Company .
New York Life Insurance Company .
New York Life Insurance Company .
New York Life Insurance Company .
New York Life Insurance Company .
New York Life Insurance Company .
New York Life Insurance Company .
New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
..[New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
..|New York Life Insurance Company .
..|New York Life Insurance Company .
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STATEMENT AS OF SEPTEMBER 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) *
......................................................................................................................................................... REEP-AO SOUTH MAIN OWNER LLC .........cccovevenn | .. DEcoot] e NIALL.... | REEP-AQ SOUTH MAIN JV LLC .....oeeeveveeenneee | Ounership...eeeiiceiiiieiiieeiiennen . 100,000 .. | New York Life Insurance Company ........ [...NO.....]..... ...
Asterisk Explanation

N U WN =

...| Contractual Client - Madison Capital Funding LLC, an indirect wholly owned affiliate of the Company, has contractual control of this entity's loan portfolio. .
...| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding LLC owns 36% of non-voting carry shares. ...............
.| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding Il LLC owns 31.36% of non-voting carry shares. ..............

..| Reliance Relationship - Entire proceeds of the entity are invested in a funding agreement of the Company. ........cccoociiiiiiiiiiie 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. ..........

.| Control of this entity is pursuant to a management contract with NYL InVESTOrs LLC. ..oceieiiiiiiiie ettt ettt et e et e et e e e e e e esseeennaeannen

Investment Pool - Investment pool of leveraged loans managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company. .

Investment Pool - Investment pool of mixed assets managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company.

Ausbil Investment Management Limited has sole authority over the management of the fund. .................
Investment Pool - Bankruptcy-remote special purpose investment pool vehicle for issuing notes. ..
Investment Pool - Investment pool of leveraged loans managed by Flatiron RR LLC, Manager Series. .....




STATEMENT AS OF SEPTEMBER 30, 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
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccceeienns 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

4. 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? ... YES
5. 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
6. 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
7. 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
8. Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the
second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be
N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,
enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A
AUGUST FILING
9.  Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiiiii e N/A
Explanation:
1.
2.
3.
5.
6.
7.
Bar Code:

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

0
0
0

0 3
0 3
0 3

14



STATEMENT AS OF SEPTEMBER 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 2,847,262 | oo 2,847,262 |..ccooovee. 2,655,580
2505.  Amount due for undelivered SECUrities ... | 9,903 oo 9,898 | S e 5
2597. Summary of remaining write-ins for Line 25 from overflow page 2,857,165 9,898 2,847,267 2,655,585
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, OThEr PAYDIE ittt ettt bt Rttt R AR b bR Rttt e R bkt sese et s s bt tesene et s nenenenes [erenenennnenenenas 6,535,122 [...coverennee 7,959,773
2505, Deferred gains [iability .ottt n e nenen [ereneeeneenenenas 2,625,624 | 2,701,646
2597. Summary of remaining write-ins for Line 25 from overflow page 9,160,746 10,661,419
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 ... ee e e e eee e e e eee e e e eeeeeeeeeeees |oeeeee e 4,993,624 |....ccoovee. 3,146,579 ..o 4,739,003
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 4,993,624 3,146,579 4,739,003

15




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

-
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3.2

3.3
4.1
4.2

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.c.eveviiieueeeieiieieteseteitesese et s sese st s sses ettt s s ses et s s s s es et s s s s sesesesssssssesesesssssnsnsesesens thebesssnsasees 295,464,530
Unrealized Valuation INCrEASE/(ABCIBASE) ................c.evevveueeeeieeeeeesesesssesseess s et sse s s s et s s et ss s et s s s s s e s s s et s et s s et ss s e s s s s s s et s s et s s e s s s e s s s e s s e sssesssesnaesns | feseeessees (212,869,947)

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.veeveieeicee e teeeetesee st ees et se st ese s st s st es st es s b ss s es st s st es st ess e s ss et ss et ss et s st ess et ens et ensesessesensesananss | ebessneesnees 189,198,990
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 403,945,249
AATIOTHZAtION ..ottt s e s s ssesesseeeses s A ettt teesietetenees (1,605,939)
.............. (543,148,569)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiieiiieieiieesesesesssssse et sessnanaes sesssesesssnenes 570,843,109

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 570,843,109

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 104,575
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 181,985

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 181,985
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccvcvevevevieeieeeieiereresesieinenes eeeeeesesesseseeens (563,418)
3.25 SSAP NO. 108 @QJUSIMENTS .........vvevevvieieieeeeieteteteteaee ettt aes s s ees <eesesese e sesessesebesen et et aeaes eaesssseseseseseennas 745,403 ..o 745,403
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 58,899
[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 58,899

Slo4
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STATEMENT AS OF SEPTEMBER 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*QC4 ... CD SWAP Replication ... 50,000,000 |... ..57,245,186 |...........27,860,015 |03/28/2025 ..... 06/20/2030 ..... CD SWAP ... ....859,956 |.. .... 1,132,800 |912803-FT-5 . | TREASURY STRIP (PRIN) .. 1A ... ...56,385,230 ...26,727,215
38141GP#5 ... CD SWAP Replication ... 54,000,000 |... ...6,977,715 |............ 4,516,846 |03/31/2025 ..... 06/20/2030 ..... CD SWAP ... ....882,414 |.. .... 1,223,424 1912810-SP-4 . | TREASURY BOND 1.A ... .... 6,095,302 ... 3,293,422
38141GP#5 ... CD SWAP Replication ... ... 3,193,090 |............ 1,757,246 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1A ... .... 3,193,090 ... 1,757,246
38141GP#5 ... CD SWAP Replication ... ... 3,154,506 |............ 1,757,246 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... .... 3,154,506 .... 1,757,246
38141GP4#5 ... CD SWAP Replication ... ... 8,459,950 |............ 5,001,328 CD SWAP ... 912810-TB-4 . | TREASURY BOND ... 1A ... ... 8,459,950 ....5,091,328
38141GP#5 ... CD SWAP Replication ... ..24,374,875 |........... 13,414,063 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ...24,374,875 ... 13,414,063
38141GP#5 ... CD SWAP Replication ... ...9,870,287 |............ 5,365,625 [ ......ooeeeinnnn CD SWAP ... 912810-8S-8 . | TREASURY BOND 1A ... ....9,870,287 .... 5,365,625
779926862 . CD SWAP Replication 28,126,580 15,030,241 |04/04/2025 CD SWAP . 912803-FV-0 . | TREASURY STRIP (PRIN) 1.A. 27,691,3% |.. 14,373,217
779926862 . CD SWAP Replication ......ccceeeeeeees [2.B oo 24,431,503 13,231,662 | ............ L6 R SR RN 912810-8S-8 . | TREASURY BOND ......... 1.A. 24,431,503 |.. 13,231,662
61744AB#6 . CD SWAP Replication ..18,750,000 38,625,359 20,371,305 (04/17/2025 06/20/2030 CD SWAP . .424,800 |912803-FV-0 . | TREASURY STRIP (PRIN) 1.A. 38,390,283 |.. 19,946,505
61744AB#6 . CD SWAP Replication 3,309,231 .1,845,790 CD SWAP . 912810-SS-8 . | TREASURY BOND ... 1.A. .3,399,231 |.. .1,845,790
61744AB#6 . CD SWAP Replication 3,048,237 . 2,146,267 CD SWAP . 912810-8S-8 . | TREASURY BOND . 1.A. .3,048,237 |.. . 2,146,267
61744AB#6 . CD SWAP Replication . 4,875,253 02,682,834 | L [ CD SWAP . . |912810-SS-8 . | TREASURY BOND . 1.A. . 4,875,253 |.. . 2,682,834
05565AD#7 . CD SWAP Replication ..18,750,000 54,916,062 29,935,738 | 04/22/2025 06/20/2030 CD SWAP . .424,800 |912810-SS-8 . | TREASURY BOND . 1.A. 54,685,133 |.. 29,510,938
12776086 .... CD SWAP Replication ... 54,000,000 |... ... 1,398,640 |............ 1,217,268 |03/28/2025 ..... 06/20/2035 ..... CD SWAP ... ...503,334 |912810-SS-8 . | TREASURY BOND ... 1A ... ... 1,332,351 ....713,034
12776086 .... CD SWAP Replication ... 1,012,302 |... ....540,881 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... .... 1,012,392 .540,881
12776086 .... CD SWAP Replication ... ...914,259 |... ....486,827 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1A ... .486,827
12776086 .... CD SWAP Replication ... ... 3,253,962 |............ 1,757,246 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... .... 1,757,246
12776086 .... CD SWAP Replication ... ...6,454,330 |............ 3,514,493 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1A ... .... 3,514,493
12776086 .... CD SWAP Replication ... 7,787,171 |oooveen. 4,217,392 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... . 4,217,392
12776086 .... CD SWAP Replication ... ...362,791 |... 196,812 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1A ... 362,791 ....106,812
12776086 .... CD SWAP Replication ... ...2,868,401 |............ 1,527,375 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ....2,868,401 .... 1,527,375
12776*0B6 . CD SWAP Replication 10,208,993 . 5,513,193 CD SWAP . 912810-8S-8 . | TREASURY BOND . 1.A. 10,208,993 |.. . 5,513,193
12776*0B6 . CD SWAP Replication 20,249,842 11,026,386 CD SWAP . 912810-8S-8 . | TREASURY BOND . 1.A. 20,249,842 |.. 11,026,386
06051AD*0 . CD SWAP Replication 30,640,598 16,495,051 CD SWAP . 912810-SS-8 . | TREASURY BOND . 1.A. 30,716,742 |.. 16,356,035
06051AD*0 ... CD SWAP Replication ... 05,315,847 [ 2,840,025 | Leeeineiiis | e CD SWAP ... 912810-SS-8 . | TREASURY BOND ... 1.4 ... .... 5,315,847 .... 2,840,025
06051AD*0 ... CD SWAP Replication ... ... 4,799,522 |............ 2,555,647 CD SWAP ... 912810-SS-8 . | TREASURY BOND ... 1A ... ... 4,799,522 .... 2,555,647
06051AD*0 . CD SWAP Replication 6,995,373 3,748,426 | ... CD SWAP . . |912810-SS-8 . | TREASURY BOND . 1.A. 6,995,373 |.. . 3,748,426
067396J#7 .... CD SWAP Replication ... ..33,920,970 |........... 18,348,141 | 04/17/2025 06/20/2035 ..... CD SWAP ... .(95,227)].. ... 174,769 |912810-SS-8 . | TREASURY BOND ... 1A ... ...34,016,197 ...18,173,372
06739647 .... CD SWAP Replication ... 4,180,127 |............ 2,239,901 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ....4,180,127 .... 2,239,901
06739647 . CD SWAP Replication 8,497,833 4,614,438 | ... CD SWAP . . |912810-SS-8 . | TREASURY BOND . 1.A. . 8,497,833 |.. . 4,614,438
CDX28 . CD SWAP Replication 44,671,365 24,163,942 | 04/22/2025 06/20/2035 CD SWAP . .(97,621) 174,769 |912810-SS-8 . | TREASURY BOND . 1.A. 44,768,987 |.. 23,989,173
CDX28 . CD SWAP Replication 9,854,329 . 5,365,668 CD SWAP . 912810-8S-8 . | TREASURY BOND . 1.A. . 9,854,329 |.. .5,365,668
CDX28 ... CD SWAP Replication ... ...553,897 |... 300,477 | ... CD SWAP ... . |912810-8S-8 . | TREASURY BOND ... 1.A ... 553,897 ....300,477
381416Q@6 .... CD SWAP Replication ... ..49,581,048 |...........27,294,175 |04/24/2025 06/20/2035 ..... CD SWAP ... ...466,050 |912810-SS-8 . | TREASURY BOND ... 1A ... ...49,761,916 ...26,828,125
38141GQe6 . CD SWAP Replication 49,679,044 26,828,125 | ............ CD SWAP . 912810-8S-8 . | TREASURY BOND . 1.A. 49,679,044 |.. 26,828,125
38143*AF5 ... CD SWAP Replication ... ..18,926,840 |........... 10,798,847 |05/01/2025 06/20/2035 ..... CD SWAP ... .. (196,588)].. ...466,050 |912810-SP-4 . | TREASURY BOND .... 1A ... ... 19,123,428 ...10,332,797
38143*AF5 ... CD SWAP Replication ... . ..49,761,290 |........... 26,828,125 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... 1.A ... ...49,761,290 ...26,828,125
38143*AF5 . CD SWAP Replication ... 2.8 . 19,850, 182 10,731,250 | ... R [ CD SWAP . . |912810-SS-8 . | TREASURY BOND . 1. 19,850,182 |.. 10,731,250
05565AC*2 . IR SWAP CLO Replication 1.A 150,000, 000 12,075,336 12,065,347 |01/17/2024 ..... |01/17/2026 IR SWAP . .(25,232)| 009010-AA-0 . | AIMCO 2023-20A .. 1. 12,073,791 |.. 12,090,578
05565AC*2 . IR SWAP CLO Replication 35,250,000 35,363,974 IR SWAP . 06763M-AA-3 . | BABSON CLO LTD BABSN_23-4 1. 35,250,000 |.. 35,363,974
05565AC*2 ... IR SWAP CLO Replication ... ..34,750,000 |........... 34,808,460 IR SWAP ... 362943-AA-0 . | GALAXY CLO LTD GALXY_23-32 . 1.AFE ... ...34,750,000 ...34,808,460

GOLUB CAPITAL PARTNERS CLO LTD
05565AC*2 .......... IR SWAP CLO Replication ............. TA e o [ 1,250,000 |..cevvennes 1,250,607 | .eeennnnii | e, LS O 38179U-AB-4 . [GOCAP_23~ ........evvvvvrvrnnnnnnnnnnnnnns LA 5 = N 1,250,000 |............ 1,250,607

GOLUB CAPITAL PARTNERS CLO LTD
05565AC*2 .......... IR SWAP CLO Replication ............. TA e o [ 14,700,000 |........... 14,707, 141 | e | e LS O 38179U-AB-4 . [GOCAP_23~ ........evvvvvvrnnnnnnnnnnnnnnns TAFE e o, 14,700,000 |........... 14,707,141
05565AC*2 .......... IR SWAP CLO Replication ............. TA e o [ 2,505,000 |............ 2515787 | oo [ LTS PSP AU R 617936-AC-3 . | MSEV 2023-20A ...........eeeeeiiiiiiins TAFE e [, 2,505,000 |............ 2,515,737

OAK HILL CREDIT PARTNERS OQAKC_24-
05565AC*2 .......... IR SWAP CLO Replication .....ooooeees | 1A oo [ [ 41,300,000 |........... HA71,820 | oo | LTS PSP AU R 67706J-AA-2 . [18A ..eevvriiiiiiiiiiiie L N = = N 41,300,000 |........... 41,471,420
05565AC*2 ... IR SWAP CLO Replication ... ...7,907,000 |............ 7,918,462 IR SWAP ... 87251P-AA-5 . | TCI 2023-2A 1.A FE .. ....7,907,000 ... 7,918,462
05565AC*2 . IR SWAP CLO Replication . 31,843,460 31,020,079 | ... IR SWAP . . | 92920F-AA-8 . | VOYA CLO LTD VOYA_23-1 1.A FE 31,843,460 |.. 31,920,079
655408AA6 . IR SWAP CLO Replication 100,000,000 .735,981 .959,073 |03/08/2024 03/08/2026 IR SWAP . .205,992 | 03666L-AL-6 . | ANTARES CLO ANTR_20-1A . 1.A FE .735,981 |.. .753,081
655408AA6 . IR SWAP CLO Replication .246,070 .251,027 IR SWAP . 03666L-AL-6 . | ANTARES CLO ANTR_20-1A . 1.A FE .246,070 |.. .251,027
655408AA6 ... IR SWAP CLO Replication ... B 1,762,274 |... ,782,291 IR SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... 1.A FE .. . ... 1,762,274 |..... 1,782,291
655408AA6 .......... IR SWAP CLO Replication .....ooooeeee [ 1At foiiiiiiiiiiiiiiiiiiins Joveiiiennns 1,220,000 |............ 1,226,708 | ..ooovviiiiiiiies | ervviiiiiiiiiinn, IR SWAP 040200-AA-8 . | ARES 2024-ALFSA .........ceevuvnnnnnnes TAFE coiviiiiiiiiiieiiiies o, 1,220,000 |............ 1,226,708
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655408AA6 .......... IR SWAP CLO Replication ............. TA e o [ 4,381,867 |............ 4,397,950 | .evviiiiiiiiiins | e IR SWAP 36321E-AC-9 . | GALXY 2024-33A .....ccooeiiiiiiiiienns TAFE e [, 4,381,867 |............ 4,397,950

65540@AA6 ... IR SWAP CLO Replication ... ...1,500,000 |............ 1,508, 184 IR SWAP ... 59801F-AA-1 . | MIDO 2024-15A .... 1,500,000 .... 1,508, 184

655408AA6 ... IR SWAP CLO Replication ... ..11,247,000 |........... 11,286,335 IR SHAP ... 67570A-AA-4 . | OCP CLO LTD OCP_24-31 .. .. [1.AFE .. ... 11,247,000 ...11,286,335
WARWICK CAPITAL CLO LTD WWICK_24-

655408AA6 ... IR SWAP CLO Replication ... ,830,000 |............ 1,836,021 IR SHAP ... 93655P-AA-5 . ,830,000 ... 1,836,021

65540@AA6 ... IR SWAP CLO Replication ... ,063,000 |............ 1,064,944 IR SWAP ... 03665C-AD-5 . | ANTR 2024-2A .. ,063,000 ... 1,064,944

655408AA6 ... IR SWAP CLO Replication ... .250,000 |... ....249,186 IR SHAP ... 03665C-AG-8 . | ANTR 2024-2A .. ....250,000

65540@AA6 ... IR SWAP CLO Replication ... .813,333 |... ....816,027 IR SWAP ... 03665J-AN-8 . | ANTR 2017-1A .. ....813,333

655408AA6 ... IR SWAP CLO Replication ... .528,666 |... ....526,908 IR SHAP ... 03665J-AS-7 . | ANTR 2017-1A ....528,666

65540@AA6 ... IR SWAP CLO Replication ... .406,666 |... ....407,615 IR SWAP ... 03771M-AC-6 . | APIDOS CLO L APID_24-50A .... ....406,666

655408AA6 ... IR SWAP CLO Replication ... .610,000 |... ....612,977 IR SHAP ... 03771M-AE-2 . | APIDOS CLO L APID_24-50A .... ....610,000 .

655408AA6 . IR SWAP CLO Replication .250,000 .250,678 IR SWAP . 03771M-AG-7 . | APIDOS CLO L APID_24-50A . .250,000 |.. .250,678

655408AA6 . IR SWAP CLO Replication ,220,000 1,224,758 IR SWAP . 04019H-AQ-6 . | ARES 2022-64A . ,220,000 |.. 1,224,758

65540@AA6 ... IR SWAP CLO Replication ... ...284,666 |... 285,449 IR SWAP ... 04019H-AS-2 . | ARES 2022-64A . 284,666 ....285,449
ARES DIRECT LENDING CLO LLC

65540@AA6 ... IR SWAP CLO Replication ... 1. ,220,000 |............ 1,223,066 IR SWAP ... 04020U-AA-9 . |ARESDL_25-1 .... 1.A FE .. ,220,000 .... 1,223,066
ARES DIRECT LEN

65540GAA6 .......... IR SWAP CLO Replication ............. 1. 325,000 |.....ceeennnnn 326,474 IR SWAP 04020U-AC-5 . |ARESDL_25-1 ....coovviiiiiiiiiiiiiinens TAFE i o, 325,000 |oeeeeiinnenns 326,474
ARES DIRECT LENDING CLO LLC

65540@AA6 ... IR SWAP CLO Replication ... 1. .485,000 |... ....483,157 IR SWAP ... 04020U-AE-1 . |ARESDL_25-1 .... ...485,000 .483,157
NEUBERGER BERMAI

65540GAA6 .......... IR SWAP CLO Replication ............. TA e o [ 2,763,334 |.eevveennns 2,773,619 IR SWAP 640970-AA=7 . [oeeeeeeeieeeeeeieeeeeeeeeee | LA FE e [ 2,763,334 |..covvnnnnns 2,773,619

655408AA6 ... IR SWAP CLO Replication ... .... 3,265,009 IR SHAP ... T2132E-AA-7 . | PIPK 2024-16A 1 ... 3,250,000 .... 3,265,099

655408AA6 . IR SWAP CLO Replication . 2,449,337 IR SWAP . 749972-AA-3 . | RAD CLO LTD RAD_24-27 1.A FE . 2,440,000 |.. . 2,449,337

655408AA6 . IR SWAP CLO Replication .1,505,910 IR SWAP . 92020H-AA-4 . | VOYA CLO LTD VOYA_24-2 . 1.A FE .1,500,000 |.. . 1,505,910

655408AA6 . IR SWAP CLO Replication .1,549,811 IR SWAP . 92920K-AA-7 . | VOYA CLO LTD VOYA_24-4 . 1.A FE .1,546,000 |.. . 1,549,811

655408AA6 ... IR SWAP CLO Replication ... .... 3,976,385 IR SHAP ... 009010-AE-2 . | AIMCO 2023-20A 1. .... 3,947,500 .... 3,976,385

65540@AA6 ... IR SWAP CLO Replication ... .... 3,046,633 IR SWAP ... 00901Q-AG-7 . | AIMCO 2023-20A . . .... 3,025,571 .... 3,046,633

655408AA6 ... IR SWAP CLO Replication ... ....5,037,060 IR SHAP ... 06763M-AE-5 . | BABSON CLO LTD BABSN_23-4 1.F FE .. ....5,000,000 ....5,087,060

65540@AA6 ... IR SWAP CLO Replication ... .... 3,869,410 IR SWAP ... 33882C-AE-7 . | FLAT 2023-2A 1.F FE .. .... 3,841,000 .... 3,869,410

655408AA6 ... IR SWAP CLO Replication ... .... 5,036,623 IR SHAP ... 362043-AE-2 . | GALAXY CLO LTD GALXY_23-32 .... 1.F FE .. ....5,000,000 ....5,036,623

65540@AA6 ... IR SWAP CLO Replication ... ... 1,049,267 IR SWAP ... 55280H-BA-4 . | MCF CLO LLC MCFCL_2014-1A .. 1.F FE .. .... 1,950,000 ... 1,049,257

655408AA6 ... IR SWAP CLO Replication ... .... 4,205,991 IR SHAP ... 617936-AG-4 . | MSEV 2023-20A . |1.FFE .. ....4,175,000 .... 4,205,991

65540@AA6 ... IR SWAP CLO Replication ... ....3,100,000 IR SWAP ... 67080P-AJ-5 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.F FE .. ....3,100,000 ....3,100,000

655408AA6 . IR SWAP CLO Replication . 3,021,423 IR SWAP . 67578R-AG-6 . | OCP CLO LTD OCP_23-30 ........ 1.F FE .3,000,000 |.. . 3,021,423

655408AA6 . IR SWAP CLO Replication . 2,280,964 IR SWAP . 675930-AC-5 . | OCTAGON 59 LTD 0CT59_2022-1 1.A FE .2,275,000 |.. . 2,280,964

655408AA6 . IR SWAP CLO Replication . 1,627,032 IR SWAP . 675930-AE-1 . | OCTAGON 59 LTD 0CT59_2022-1 1.C FE .1,625,000 |.. . 1,627,032

655408AA6 . IR SWAP CLO Replication .2,278,612 IR SWAP . 675930-AG-6 . | OCTAGON 59 LTD 0CT59_2022-1 .. |1.F FE .2,275,000 |.. .2,278,612

655408AA6 . IR SWAP CLO Replication . 3,396,068 IR SWAP . 835937-AE-3 . | SOUND POINT CLO LTD SNDPT_24-38 ... | 1.C FE .3,386,924 |.. . 3,396,068

65540@AA6 ... IR SWAP CLO Replication ... .... 2,380,082 IR SWAP ... 83616K-AC-1 . | SOUND POINT CLO LTD SNDPT_2022-A . [1.C FE ... ....2,375,000 ....2,380,082
CHURCHILL MIDDLE MARKET CLO LTD

65540GAA6 .......... IR SWAP CLO Replication ............. TA e o [ 5,870,000 |............ 5,879,821 IR SWAP 171920-AA-0 . [CHWML_ 24 .....coooeeeiiiii TAFE e [, 5,870,000 [....evvvnns 5,879,821
CHURCHILL MIDDLE MARKET CLO LTD

65540GAA6 .......... IR SWAP CLO Replication 1,956,667 |............ 1,949,849 IR SWAP 171920-AC-6 . [CHIML_24 .......cooeeeiiieiiiis L O PP N 1,956,667 |............ 1,949,849

655408AA6 ... IR SWAP CLO Replication ... 3,326,333 |............ 3,336,312 IR SHAP ... 55293L-AS-2 . | MCFCL 2023-1A . 1. ... 3,326,333 ... 3,336,312

65540@AA6 ... IR SWAP CLO Replication ... 1,956,667 |............ 1,949,572 IR SWAP ... 55293L-Al-3 . | MCFCL 2023-1A . 1. .... 1,966,667 ... 1,949,572

655408AA6 ... IR SWAP CLO Replication ... 1,369,667 |............ 1,370,694 IR SHAP ... 55293L-AY-9 . | MCFCL 2023-1A . 1. .... 1,369,667 .... 1,370,694

65540@AA6 ... IR SWAP CLO Replication ... 5,005,000 |............ 5,023,770 IR SWAP ... 69120N-AA-7 . | OR 2024-19A ... 1. . ....5,005,000 ....5,023,770

655408AA6 ... IR SWAP CLO Replication ... ..2,501,499 |............ 2,507,305 [ ...oooeiiiiiinnnn IR SHAP ... 691211-AA-8 . | OWL ROCK CLO LTD OR_23-14 1.A FE .. ... 2,501,499 .... 2,507,305

251530483 .. IR SWAP CLO Replication 3,540,250 .3,910,717 | 03/04/2025 IR SWAP . 00901Q-AC-6 . | AIMCO 2023-20A .. 1. . 3,540,250 |.. . 3,556,676

251530483 .. IR SWAP CLO Replication ... 3,184,080 ..ot 3,185,662 | coeeeeeeeeeee [ IR SHAP ... 13876J-AC-6 . | CANYC_12-1RA-A .. |1.AFE .. .... 3,184,080 .... 3,185,662

251530483 .. IR SWAP CLO Replication ... 1,395,507 |............ 1,437,685 IR SWAP ... 13887P-AK-1 . | CANYON CAPITAL CLO LTD CANYC_16- . [1.A FE .. .... 1,395,597 .... 1,437,685

251530483 .......... | IR SWAP CLO Replication ... N 1,710,837 |............ 1,711,738 IR SHAP ... 14310G-A0-3 . | CGMS_13-3A ...evvvrriiriniiiiiiiininnnes 1.A FE .. .. ....1,710,837 . 1,711,738

251530483 .......... IR SWAP CLO Replication ....ccooeeees [1A coiiiiiiiiiiiiiiiiiiniins foeniiiiiiiiiniiiins o 930,000 fou.iiiiinnnnns 931,079 | ooioiiiiiiiiieees | i IR SWAP 14310G-AS-9 . | CGMS_13-3A .....vvvvvvvvunnnnnnnnnnnnnns TAFE s o, 930,000 J..eeverernnnnns 931,079
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251530483 .......... IR SWAP CLO Replication .....ooooeees | LAt [ [, 499,064 |............... 498,488 | ..o [ IR SWAP 15032A-AN-7 . | CEDAR FUNDING LTD CEDF_16-5A ...... TAFE e e, 499,064 |.......ccennnn 498,488
251530483 .. IR SWAP CLO Replication ... 9,920,000 |............ 9,919,344 IR SWAP ... 21623P-AC-1 . | COOK_18-1A .. 1.A FE .. ....9,920,000 . 9,919,344
251530403 .......... | IR SWAP CLO Replication ... N ...250,000 |... 249,983 IR SHAP ... 21623P-AC-1 . | COOK_18-1A .. . | 1LAFE .. .. 250,000 ....249,983
251530483 .......... IR SWAP CLO Replication ......coeeees [ 1A coiiiiiiiiiiis o [, 6,200,000 |............ 6,205,270 | «oooeeeeeeeeeees [ IR SWAP 21623P-AE-7 . | COOK_18-1A .....evvvvvrrrriiniiinninnnns L I - N 6,200,000 [.....ovvnens 6,205,270
DRYDEN SENIOR LOAN FUND DRSLF_18-
251530483 .......... IR SWAP CLO Replication ......coeeees [ 1A coiiiiiiiiiiis o [, 6,264,507 |............ 6,275,768 | .evvrriiiiiiiiiiin | e IR SWAP 26251L-AC-8 . [64A ......evviiiiiiiiiiii TAFE e [, 6,264,507 |............ 6,275,768
DRYDEN SENIOR LOAN FUND DRSLF_18-
251530483 .. IR SWAP CLO Replication ... ...543,664 |... 542,817 IR SWAP ... 26251L-AC-8 . . |1AFE ... 543,664 ....542,817
251530483 .. IR SWAP CLO Replication 1,340,000 . 1,349,895 IR SWAP . 817941-AG-2 . | 720 EAST CLO LTD NWML_23-2 . .. |1.F FE .1,340,000 |.. . 1,349,895
251530483 .. IR SWAP CLO Replication 497,701 .500,220 IR SWAP . 81881J-AE-2 . | SHACKLETON CLO LTD SHACK_14-5RA ... [ 1.A FE 497,701 |.. .500,220
251530483 .. IR SWAP CLO Replication .339,746 .337,150 IR SWAP . 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE .339,746 |.. .337,150
251530483 .. IR SWAP CLO Replication 229,117 .229,684 IR SWAP . 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE 229,117 |..
251530483 .. IR SWAP CLO Replication ... .644,038 |... 642,692 | L [ IR SHAP ... 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE ... ...644,938
TEACHERS INSURANCE AND ANNUITY
251530483 .......... IR SWAP CLO Replication .....ooooeees | LA oo e [, 60,841 [o..oeennnnnnnnee 60,085 [ ..ooooiiiiiiiiiins | e IR SWAP 87272H-AA-8 . [TIA_17-2A ..oooiiiiiiiiiis TAFE e [, 60,841 |..oevvviininnns 60,085
TEACHERS INSURANCE AND ANNUITY
251530483 .......... IR SWAP CLO Replication .....cooovees | 1At [ [, 1,906,814 |............ 1,907,511 | i | i IR SWAP 87272H-AA-8 . [TIA_17-2A ..oooiiiiiiiiiis TAFE e [, 1,906,814 |............ 1,907,511
TEACHERS INSURANCE AND ANNUITY
251530483 .......... IR SWAP CLO Replication .....ooooeees | 1At [ [, 2,500,000 |......e.nns 2,499,475 | oiiiiiiiiiiiiin | e IR SWAP 87272H-AC-4 . [TIA17-2A .ooooiiiiiiiiiis TAFE e [, 2,500,000 |............ 2,499,475
251530483 .. IR SWAP CLO Replication ... 677,211 |... ....692,920 IR SWAP ... 92331V-AA-6 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ....677,211
251530483 .. IR SWAP CLO Replication ... ....280,633 IR SHAP ... 92331V-AA-6 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ... ....282,014
251530483 .. IR SWAP CLO Replication ... IR SWAP ... 92331V-AA-6 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ...
251530483 .. IR SWAP CLO Replication ... IR SHAP ... 92331V-AC-2 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ...
251530483 .. IR SWAP CLO Replication ... IR SWAP ... 92331V-AE-8 . | VENTURE CDO LTD VENTR_18-31A ...... 1.AFE ...
251530483 .. IR SWAP CLO Replication 137,321 .135,764 IR SWAP . 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A .. 1.A FE 137,321 |..
251530483 .. IR SWAP CLO Replication .780,646 .781,267 IR SWAP . 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A .. 1.A FE .780,646 |..
251530483 .. IR SWAP CLO Replication . 1,530,000 .1,530,887 IR SWAP . 92915C-AS-3 . | VOYA CLO LTD VOYA_16-1A 1.A FE .1,530,000 |.. . 1,530,887
251530483 .. IR SWAP CLO Replication ... ... 125,000,000 |... 5,870,000 |............ 5,879,400 01/23/2026 ..... IR SWAP ... 03663Y-AA-5 . | ANTR_24-5A-A 1.AFE ... ....5,870,000 5,879,400
251530483 .. IR SWAP CLO Replication ... 3,913,000 |............ 3,918,321 IR SHAP ... 48206K-AS-5 . | NPPK 2023-1A ... 1.C FE ... .... 3,913,000 .3,918,321
251530483 .. IR SWAP CLO Replication ... ...249,608 |... 250,340 IR SWAP ... 48206K-AS-5 . | NPPK 2023-1A ... 1.C FE ... 249,608 ....250,340
251530483 .. IR SWAP CLO Replication ... 1,870,000 |............ 1,370,661 IR SHAP ... 48206K-AU-0 . | JNPPK 2023-1A . 1.F FE ... .... 1,370,000 1,370,661
251530483 .. IR SWAP CLO Replication 5,445,000 . 5,452,827 IR SWAP . . | 55952A-AA-7 . | MAGNE 2023-37 . 1.A FE .5,445,000 |.. . 5,452,827
067396Da5 . IR SWAP CLO Replication ... ...966,000 |............ 2,117,420 03/04/2030 IR SHAP ... .... 1,147,571 | 00119B-AA-1 . | AGL CLO LTD AGL_24-29 .. 1.AFE ... 966,000 ....969,849
067396De5 ... IR SWAP CLO Replication ... .260,334 |... ....260,298 IR SWAP ... 00119B-AB-9 . | AGL CLO LTD AGL_24-29 .. 1.AFE ... ....269,334
067396D@5 ... IR SWAP CLO Replication ... ....971,313 IR SHAP ... 00119B-AC-7 . | AGL CLO LTD AGL_24-29 .. 1.C FE ... ....966,000
067396De5 ... IR SWAP CLO Replication ... ... 2,474,173 IR SWAP ... 009010-AA-0 . | AIMCO 2023-20A 1.AFE ... ....2,470,738
067396Da5 ... IR SWAP CLO Replication ... . IR SHAP ... 009010-AC-6 . | AIMCO 2023-20A 1.C FE ...
067396De5 ... IR SWAP CLO Replication ... .802,500 |... ....808,372 IR SWAP ... 00901Q-AE-2 . | AIMCO 2023-20A 1.F FE ... .
067396Da5 . IR SWAP CLO Replication .406,666 .407,788 IR SWAP . 00119C-AN-1 . | AGL CLO LTD AGL_22-20A 1.A FE .407,788
067396D5 . IR SWAP CLO Replication .406,666 . 408,492 IR SWAP . 00119C-AS-0 . | AGL CLO LTD AGL_22-20A 1.B FE .408,492
067396Da5 . IR SWAP CLO Replication .500,000 .501, 160 IR SWAP . 00121B-AA-7 . | AGL_2024-32A .. 1.A FE .501,160
067396De5 ... IR SWAP CLO Replication ... .250,000 |... ....250,658 IR SWAP ... 00121B-AE-9 . | AGL_2024-32A 1.B FE ...
06739GDa5 ... IR SWAP CLO Replication ... .250,000 |... ....250,705 IR SHAP ... 00121B-AG-4 . | AGL_2024-32A 1.E FE ... .
067396De5 ... IR SWAP CLO Replication ... .447,000 |... ....447,818 IR SWAP ... 00851W-AN-9 . | AGL CLO LTD AGL_21-14A ... 1.C FE ... ....447,000
06739GDa5 ... IR SWAP CLO Replication ... .610,000 |... ....610,625 IR SHAP ... 00889B-AE-1 . | AINMCO 2021-15A .. AFE .. ....610,000
067396De5 ... IR SWAP CLO Replication ... .284,666 |... ...285,526 IR SWAP ... 00889B-AF-8 . | AIMCO 2021-15A .CFE ... ...284,666
06739GDa5 ... IR SWAP CLO Replication ... ...250,000 |... 250,371 IR SHAP ... 00889B-AG-6 . | AIMCO 2021-15A FFE ... 250,000
067396De5 ... IR SWAP CLO Replication ... ,250,000 |... ,254,379 IR SWAP ... 00901F-AJ-5 . | AIMCO 2021-16A AFE .. ,250,000
067396D@5 ... IR SWAP CLO Replication ... .250,000 |... ....250,945 IR SHAP ... 00901F-AN-6 . | AIMCO 2021-16A .CFE ... ....250,000 .
067396Da5 . IR SWAP CLO Replication .250,000 .250,906 IR SWAP . 00901F-AQ-9 . | AIMCO 2021-16A .FFE .250,000 |.. .250,906
06739GDa5 . IR SWAP CLO Replication ,220,000 . 1,221,954 IR SWAP . 03663Y-AA-5 . | ANTR_24-5A-A ..... .. [1.AFE .1,220,000 |.. 1,221,054
067396De5 ... IR SWAP CLO Replication ... ,197,574 |............ 8,210,094 IR SWAP ... 15032A-AN-7 . | CEDAR FUNDING LTD CEDF_16-5A ...... [1.AFE ... ....8,197,574 ....8,210,004
DRYDEN SENIOR LOAN FUND DRSLF_18-
06739GDa5 ... IR SWAP CLO Replication ... 7,440,000 f............ 7,445,208 | ...oooiiiiiiiiins [ i IR SWAP ... 26251L-AE-4 . [64A ... . | 1TAFE ... .... 7,440,000 ... 7,445,208
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067396D@5 .......... IR SWAP CLO Replication ......ocooees | 1At feeieieiiiiiieeiiieeeeees [ 10,325,000 |..oeeeeeens 10,345,362 | ooooveeeeeeeeeeens [ IR SWAP 55280H-AW-7 . | MCF CLO LLC MCFCL_2014-1A .......... L N = = N 10,325,000 |........... 10,345,362
067396De5 ... IR SWAP CLO Replication ... ... 2,792,568 IR SWAP ... 55280H-AY-3 . | MCF CLO LLC MCFCL_2014-1A .. 1.CFE . ....2,800,000 ... 2,792,568
067396Da5 ... IR SWAP CLO Replication ... .... 1,039,744 IR SHAP ... 67572Y-BQ-4 . | 0CT22_14-1A .. |1.AFE .. .... 1,039,442 .... 1,039,744
067396De5 ... IR SWAP CLO Replication ... ....3,101,614 IR SWAP ... 77587A-AE-6 . | ROMARK CLO LTD RMRK_18-1A .......... 1.A FE .. ....3,100,000 ....3,101,614
06739GD@5 .......... | IR SWAP CLO Replication ... . B el 3,266,142 IR SHAP ... 83610J-AA-4 . | SOUND POINT CLO LTD SNDPT_18-1A ... [1.A FE ... .. .... 3,263,410 .... 3,266,142
067396D85 .......... IR SWAP CLO Replication ............. TA e o [ 1,860,000 |............ 1,859,963 IR SWAP 83610J-AC-0 . | SOUND POINT CLO LTD SNDPT_18-1A ... [T.AFE coeeeieeieie [ 1,860,000 |............ 1,859,963
TEACHERS INSURANCE AND ANNUITY
067396D85 .......... IR SWAP CLO Replication ............. TA e o [ 324,195 [ouvviiinnnnnns 324,313 IR SWAP 87272H-AA-8 . [TIA_17-2A ..ooooiiiiiii, TAFE i o, 324,195 [ 324,313
TEACHERS INSURANCE AND ANNUITY
067396D5 . IR SWAP CLO Replication 1,127,737 1,111,930 IR SWAP . 87272H-AA-8 . [TIA_17-2A .... 1.A FE 1,127,737 .. .1,111,930
06739GDa5 . IR SWAP CLO Replication .948,829 .949,584 IR SWAP . 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A 1.A FE .948,829 |..
067396D5 . IR SWAP CLO Replication .554,106 .554,546 IR SWAP . 92915C-AQ-7 . | VOYA CLO LTD VOYA_16-1A .. 1.A FE .554,106 |..
067396Da5 ... IR SWAP CLO Replication ... 4,759,566 |............ 4,765,279 [ .ooooviiiiiiiiiiis | i, IR SHAP ... 92917J-AA-5 . | VOYA CLO LTD VOYA_18-1A . [1.AFE ... .... 4,759,566
BENEFIT STREET PARTNERS CLO BSP
067396085 .......... IR SWAP CLO Replication ............. TA e o [ 10,000,000 |............ 9,086,901 | .ooeeeeeeeeeee [ IR SWAP 08186V-AQ-3 . [2021-23A ......eevvvrrrnnnrnniininnnnnnans L PO = N 10,000,000 |............ 9,986,901
BENEFIT STREET PARTNERS CLO LTD
06739GDa5 ... IR SWAP CLO Replication ... .... 5,009,537 IR SHAP ... 08186V-AS-9 . [BSP_21-2 1.F FE ... ....5,000,000 .... 5,009,537
067396De5 ... IR SWAP CLO Replication ... .... 1,963,379 IR SWAP ... 200020-AS-8 . | ELMI7 2020-4A . 1.AFE ... .... 1,966,670 .... 1,963,379
067396Da5 ... IR SWAP CLO Replication ... IR SHAP ... 200020-AU-3 . | ELMI7 2020-4A ... 1.AFE ... ....632,575
067396De5 ... IR SWAP CLO Replication ... IR SWAP ... 290020-AW-9 . [ ELMW7 2020-4A ... 1.C FE ...
06739GDa5 ... IR SWAP CLO Replication ... IR SHAP ... 200020-AY-5 . | ELMW7 2020-4A ... 1.F FE ...
067396De5 ... IR SWAP CLO Replication ... IR SWAP ... 20004N-AA-2 . | ELM35_24-11A-A .. 1.AFE ...
067396Da5 ... IR SWAP CLO Replication ... .... 3,539,682 IR SHAP ... 20004N-AC-8 . | ELM35_24-11A-B 1.C FE ... .... 3,522,000
067396D5 . IR SWAP CLO Replication .648,000 .649,726 IR SWAP . 20004N-AE-4 . | ELM35_24-11A-C 1.F FE .648,000 |.. .649,726
067396Da5 . IR SWAP CLO Replication 1,957,000 1,967,704 IR SWAP . 33882J-AE-2 . | FLAT_24-3A-B 1.C FE .1,957,000 |.. .1,967,704
067396D5 . IR SWAP CLO Replication 4,696,000 . 4,708,904 IR SWAP . 33882J-AG-7 . | FLAT_24-3A-C .. 1.F FE .4,696,000 |.. . 4,708,904
067396Da5 ... IR SWAP CLO Replication ... ...955,000 |... 958,792 IR SHAP ... 33883J-BC-4 . | FLAT 2019-1A .. 2.CFE ... ....958,792
06739GD@5 .... IR SWAP CLO Replication ... ...648,000 |... 650,366 | oereerriiieiieinn | eeeeeeeiiieees IR SWAP ... 48206K-AN-6 . | INPPK 2023-1A ..oevvnniiiiiiiiniiiies 2.CFE ... ....650,366
61744AAET ... IR SWAP CLO Replication ... ... 122,000,000 |... 9,098,536 |........... 11,076,643 | 03/17/2025 03/17/2028 IR SHAP ... .... 1,056,354 | 03666B-AA-2 . | ANTARES CLO LTD ANTR_21-1A ......... 1.AFE ... .... 9,998,536 10,020,289
G1744AAET ... IR SWAP CLO Replication ... 2,487,414 .... 2,505,072 IR SWAP ... 03666B-AA-2 . | ANTARES CLO LTD ANTR_21-1A ......... 1.AFE ... ... 2,487,414 .... 2,505,072
61744AAET . IR SWAP CLO Replication 5,200,000 . 5,210,550 IR SWAP . 03666B-AA-2 . | ANTARES CLO LTD ANTR_21-1A . 1.A FE .5,200,000 |..
61744AAET . IR SWAP CLO Replication .600,000 .601,283 IR SWAP . 03666B-AC-8 . | ANTARES CLO LTD ANTR_21-1A . 1.A FE .600,000 |..
61744AAET . IR SWAP CLO Replication . 445,097 .451,849 IR SWAP . 03666L-AL-6 . | ANTARES CLO ANTR_20-1A . 1.A FE .445,997 |..
G1744AAET ... IR SWAP CLO Replication ... 1,030,374 |............ 1,054,313 IR SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... 1.AFE ... .... 1,030,374
61744AAET ... IR SWAP CLO Replication ... ...393,713 |... IR SHAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... 1.AFE ...
G1744AAET ... IR SWAP CLO Replication ... IR SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... 1.AFE ...
61744AAET ... IR SWAP CLO Replication ... IR SHAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... 1.AFE ...
61744AA#7 .......... | IR SWAP CLO Replication ... , IR SWAP ... 03666L-AL-6 . | ANTARES CLO ANTR_20-1A ... 1.AFE ... . .
G1744AMET .......... IR SWAP CLO Replication ......cooeees | TLAZ s [ [, 1,900,000 |.....cce.en 1,894,702 IR SWAP 03666L-AQ-5 . | ANTARES CLO ANTR_20-1A .............. L PO = = N 1,900,000 |............ 1,894,702
BARINGS LOAN PARTNERS CLO LTD
G1744AMET .......... IR SWAP CLO Replication .......cooees | 1LAZ eiiiiiiiiiiis feeveieeiiieeeiiieeeeeens [oeeee... 85,540,000 |.......oels 85,751,592 IR SWAP 06763V-AA-3 . [BABSN_24-1 ........evvvrvmvnnnnnnnnnnnnns L N = = N 85,540,000 |........... 85,751,592
GOLUB CAPITAL PARTNERS CLO LTD
61744AAET ... IR SWAP CLO Replication ... .... 2,950,962 IR SHAP ... 38179U-AD-0 . [GOCAP_23~ ......eevvvvvvvvnnnnnnnnnnnnnnns 1.C FE ... .... 2,940,000 .... 2,950,962
61744AAET . IR SWAP CLO Replication .3,086,719 IR SWAP . 676924-AC-7 . | OHA CREDIT FUNDING LTD 0AKC_23-16 |[1.A FE .3,054,751 |.. .3,086,719
61744AAET . IR SWAP CLO Replication . 7,497,040 IR SWAP . 676924-AE-3 . | OHA CREDIT FUNDING LTD 0AKC_23-16 |[1.B FE .7,470,000 |.. . 7,497,040
61744AAET . IR SWAP CLO Replication .3,076,712 IR SWAP . 676924-AG-8 . | OHA CREDIT FUNDING LTD 0AKC_23-16 |[1.E FE .3,054,751 |.. .3,076,712
61744AAET . IR SWAP CLO Replication .8,012,141 IR SWAP . 69120Y-AA-3 . | OWL ROCK CLO LTD OR_24-16 .. 1.A FE .7,992,000 |.. .8,012,141
61744AAET . IR SWAP CLO Replication . 3,099,628 IR SWAP . 77587A-AG-1 . | ROMARK CLO LTD RMRK_18-1A .. 1.B FE .3,100,000 |.. . 3,090,628
61744AAET ... IR SWAP CLO Replication ... ...20,823,109 IR SHAP ... 77587M-AJ-9 . | ROMARK CLO LTD RMRK_2019-3A ... 1.A FE .. ...20,800,000 ...20,823,109
G1744AAET ... IR SWAP CLO Replication ... ....2,801,679 IR SWAP ... T7587M-AL-4 . | ROMARK CLO LTD RMRK_2019-3A ... 1.C FE .. ....2,800,000 ....2,801,679
61744AAET ... IR SWAP CLO Replication ... .... 1,602,283 IR SHAP ... 77588L-AA-9 . | ROMARK CLO LTD RMRK_21-4A 1.A FE .. ....1,600,000 .... 1,602,283
G1744AAET ... IR SWAP CLO Replication ... .... 1,802,232 IR SWAP ... 77588L-AC-5 . | ROMARK CLO LTD RMRK_21-4A .. 1.CFE . ....1,800,000 .... 1,802,232
61744AA#7 .......... | IR SWAP CLO Replication ... AZ . B e 3,926,296 IR SHAP ... 03665J-AN-8 . | ANTR 2017-1A 1.AFE ... .. ... 3,913,333 .... 3,926,296
B1744AMT .......... IR SWAP CLO Replication ............. TAZ oo o o 2,543,667 |............ 2,535,210 | oo | i, IR SWAP 03665J-AS-7 . | ANTR 2017-1A ...vvvvvvvvvnvnnnnnnnnnnnns 1OFE cvvviivieiieeiiiieeiines foniiiinnns 2,543,667 |............ 2,535,210
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949746M*9 ... IR SWAP CLO Replication ... ... 122,000,000 |... 1,715,915 |............ 3,268,572 |03/17/2025 03/17/2029 ..... IR SHAP ... .... 1,532,276 |03768U-AA-7 . | APIDOS CLO APID_21-35A . 1.AFE ... ....1,715,915 .1,736,29%

949746M*9 . IR SWAP CLO Replication .641,353 .643,480 IR SWAP . 03768U-AA-7 . | APIDOS CLO APID_21-35A . 1.A FE .641,363 |.. .643,480

949746M*9 . IR SWAP CLO Replication .570,426 IR SWAP . 03768U-AA-7 . | APIDOS CLO APID_21-35A . 1.A FE .568,274 |.. .570,426

949746M*9 . IR SWAP CLO Replication . 3,940,942 IR SWAP . 03768U-AA-7 . | APIDOS CLO APID_21-35A . 1.A FE .3,938,000 |.. . 3,940,942

949746M*9 . IR SWAP CLO Replication . 3,783,976 IR SWAP . 04016D-AS-4 . | ARES CLO LTD ARES_16-41A . 1.A FE .3,780,000 |.. . 3,783,976

949746M*9 ... IR SWAP CLO Replication ... IR SWAP ... 04016D-AU-9 . | ARES CLO LTD ARES_16-41A .... 1.C FE ...

949746M*9 ... IR SWAP CLO Replication ... e 1,202,928 IR SHAP ... 04018E-AA-9 . | ARES CLO LTD ARES_21-59A ... 1.AFE ... .... 7,200,000 .

949746M*9 ... IR SWAP CLO Replication ... ...250,000 |... 250,102 IR SWAP ... 04018E-AA-9 . | ARES CLO LTD ARES_21-59A ... 1.AFE ... 250,000 ....250,102

949746M*9 ... IR SWAP CLO Replication ... 5,776,336 |............ 5,967,505 IR SHAP ... 04018E-AC-5 . | ARES CLO LTD ARES_21-59A ... 1.C FE ... ....5,776,336 . 5,967,505

949746M*9 ... IR SWAP CLO Replication ... ...500,000 |... 500,697 IR SWAP ... 04018E-AE-1 . | ARES CLO LTD ARES_21-59A ... . |1.FFE ... 500,000 ....500,697
BENEFIT STREET PARTNERS CLO LTD

94974609 .......... IR SWAP CLO Replication ............. TA e o [ 1,785,453 |............ 1,794,196 | wovveeeeei [ IR SWAP 08186P-AJ-2 . [BSP_19-1 .....oevmiiiiiiiiiiiiiiins TAFE e [, 1,785,483 |............ 1,794,196
BENEFIT STREET PARTNERS CLO LTD

949746M*9 .......... IR SWAP CLO Replication ............. TA e 230,000,000 |............ 1,993,411 |........... 2,003,568 |03/18/2024 ..... 03/19/2026 ..... IR SWAP 08186P-AJ-2 . [BSP_19-1 .....oeveniiiiiiiiiiiiiiiin, TAFE e [, 1,993,411 ..ol 2,003,568
BENEFIT STREET PARTNERS CLO LTD

94974609 .......... IR SWAP CLO Replication ............. TA e o [ 13,700,000 |[........... 13,724,484 | e | IR SWAP 08186P-AJ-2 . [BSP_19-1 .....ovvniiiiiiiiiiiiiiiiine TAFE e o, 13,700,000 |........... 13,724,444
BENEFIT STREET PARTNERS CLO LTD

94974609 .......... IR SWAP CLO Replication ............. TA e o [ 2,700,000 |............ 2,705,858 | .oeoeeeieeeeeees [ e IR SWAP 08186P-AN-3 . [BSP_19-1 .....evmniiiiiiiiiiiiiiiiiinn, L O PP N 2,700,000 [...vvvvnnnns 2,705,858
BENEFIT STREET PARTNERS CLO LTD

949746M*9 ... IR SWAP CLO Replication ... 1. ...480,432 |... 501,085 IR SWAP ... 08186P-AN-3 . [BSP_19-1 1.C FE ... 480,432 ....501,085

949746M*9 . IR SWAP CLO Replication 1. 18,900,000 18,943,799 IR SWAP . 12511A-AA-2 . | CBAM_20-13A-A . 1.A FE 18,900,000 |.. 18,943,799

949746M*9 . IR SWAP CLO Replication 1. .495,000 496,147 IR SWAP . 12511A-AA-2 . | CBAM_20-13A-A . 1.A FE .496,000 |.. .496, 147

949746M*9 . IR SWAP CLO Replication 1. 2,700,000 . 2,704,051 IR SWAP . 12511A-AC-8 . | CBAM LTD CBAM_2020-13A ... .. [1.CFE .2,700,000 |.. . 2,704,051

949746M*9 ... IR SWAP CLO Replication ... 1. 9,848,560 |............ 9,858,410 IR SWAP ... 13887P-AK-1 . | CANYON CAPITAL CLO LTD CANYC_16- . [1.A FE ... .... 9,848,560 ....9,858,410

949746M*9 ... IR SWAP CLO Replication ... 1. 129,911,000 |..........130,365,351 IR SHAP ... 67570A-AA-4 . | OCP CLO LTD OCP_24-31 .. 1.AFE ... .... 129,911,000

949746M*9 ... IR SWAP CLO Replication ... 1. ...4,679,000 |............ 4,687,558 IR SWAP ... 03665C-AD-5 . | ANTR 2024-2A | TAFE e 4,679,000

949746M*9 ... IR SWAP CLO Replication ... 1. 1,750,000 |............ 1,744,304 IR SHAP ... 03665C-AG-8 . | ANTR 2024-2A .......eevvvvnnninnnnnnnnne 1.C FE ... .... 1,750,000

949746M*9 ... IR SWAP CLO Replication ... 1. 2,201,280 |............ 2,205,670 IR SWAP ... 05684C-AW-5 . | BAIN CAPITAL CREDIT CLO BCC_20-3 . [1.A FE ... ... 2,201,250

949746M*9 ... IR SWAP CLO Replication ... 1. .978,333 |... ....979,012 IR SHAP ... 05684C-AX-3 . | BAIN CAPITAL CREDIT CLO BCC_20-3 . [1.A FE ... ....978,333

949746M*9 . IR SWAP CLO Replication 1. .978,333 979,223 | ... IR SWAP . . | 05684C-AY-1 . | BAIN CAPITAL CREDIT CLO BCC_20-3 . [1.C FE .978,333 |..

46625H#03 .. IR SWAP CLO Replication ... 1. 16,464,000 |........... 16,812,565 | 03/26/2025 03/26/2029 ... IR SHAP ... ....286,832 | 67402P-AA-5 . | OAKCL 2024-25A ......cccovviiiiieeennns 1.AFE ... ... 16,464,000

46625H#03 .. IR SWAP CLO Replication ... 1. .... 2,508,447 IR SWAP ... 67402P-AC-1 . | OAKCL 2024-25A 1.C FE ... .... 2,499,000 ... 2,508,447

46625H#03 .. IR SWAP CLO Replication ... 1. .... 2,950,834 IR SHAP ... 67402P-AL-1 . | OAKCL 2024-25A 1.AFE ... .... 2,940,000 .... 2,950,834

46625H#03 .. IR SWAP CLO Replication ... 1. .... 3,520,931 IR SWAP ... 67706J-AE-4 . | OAKC_24-18-B1 . 1.C FE ... ... 3,500,000 ... 3,520,931

46625H#03 .. IR SWAP CLO Replication ... 1. .... 3,520,945 IR SHAP ... 67706J-AJ-3 . | OAKC_24-18A-C . . |1.FFE ... ... 3,500,000 .... 3,520,945

46625H#03 .. IR SWAP CLO Replication ... 1. ... 3,981,147 IR SWAP ... 81883M-AL-7 . | SHACKLETON CLO LTD SHACK_19-15A .. [1.A FE ... .... 3,976,029 ... 3,081,147

46625H#03 .. IR SWAP CLO Replication ... 1. ....2,174,848 IR SHAP ... 81883M-AN-3 . | SHACKLETON CLO LTD SHACK_19-15A .. [1.C FE ... ....2,175,000 ....2,174,848

46625H#03 .. IR SWAP CLO Replication ... 1. .... 3,438,612 IR SWAP ... 92920L-AN-7 . | VOYA 2022-4A .. 1.AFE ... .... 3,424,167 .... 3,438,612

46625H#03 .. IR SWAP CLO Replication ... 1. ....8,014,907 IR SHAP ... 17151P-AA-3 . | CHUML 2024-2A . . |1.AFE ... ....8,000,000 ....8,014,907
OAK HILL CREDIT PARTNERS OQAKC_24-

46625H#03 .. IR SWAP CLO Replication 1. .250,389 .251,038 IR SWAP . 67706J-AA-2 . |18A ... 1.A FE .250,389 |.. .251,038

38143*AB4 . IR SWAP CLO Replication 1. .713,650 .929,581 IR SWAP . 67080P-AC-0 . | NYACK _ 1.A FE .713,650 |.. .726,387

38143*AB4 ... IR SWAP CLO Replication ... 1. 219,481,000 | wooeeeeiien [ IR SHAP ... 67080P-AC-0 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.AFE ... ... 19,278,475 19,481,000

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

38143*AB4 ... IR SWAP CLO Replication ... 1. ...330,241 |... 335,000 IR SHAP ... 67080P-AJ-5 . | NYACK PARK CLO LTD NYKPK_21-1 ..... 1.F FE ... 330, 241 ....335,000

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

38143*AB4 . IR SWAP CLO Replication 1. 1,580,000 . 1,582,408 IR SWAP . . |87248T-AL-9 . | TICP CLO LTD TICP_17-7A .. |1.AFE .1,580,000 |.. . 1,582,408

REPL46 IR SWAP CLO Replication ... 1. 4,000,000 |............ 4,184,739 04/11/2028 ..... IR SWAP ... ....183,863 |26253H-AC-5 . |DRYDEN 123 CLO LTD DRSLF_25-123 ... [1.A FE ... ....4,000,000 ....4,000,876

REPL46 .. IR SWAP CLO Replication ... 1. ..15,000,000 |........... 15,037,199 IR SHAP ... 26253H-AE-1 . | DRYDEN 123 CLO LTD DRSLF_25-123 ... [ 1.C FE ... ...15,000,000 ...15,037,199

REPL46 .. IR SWAP CLO Replication ... 1. ....6,510,386 IR SWAP ... 26253H-AG-6 . | DRYDEN 123 CLO LTD DRSLF_25-123 ... [1.F FE ... ....6,500,000 ....6,510,386

REPL46 .. IR SWAP CLO Replication ... 1. .... 1,768,396 IR SHAP ... 33882M-AE-5 . | FLAT 2025-30A ... 1.C FE ... ....1,761,000 .1,768,39%

REPL46 IR SWAP CLO Replication 1. ....432,830 IR SWAP . 33882M-AG-0 . | FLAT 2025-30A ... .. |1.F FE ....432,000 |.. .432,830

REPL46 IR SWAP CLO Replication 1. . 1,753,893 IR SWAP . 138919-AC-9 . | CANYON CAPITAL CLO LTD CANYC_25-1 |[1.A FE .1,761,000 |.. .1,753,893

REPL46 IR SWAP CLO Replication 1. . 2,551,883 IR SWAP . 138919-AE-5 . | CANYON CAPITAL CLO LTD CANYC_25-1 |[1.B FE . 2,543,667 |.. . 2,551,883

REPL46 IR SWAP CLO Replication 1. . 1,173,736 IR SWAP . 138919-AG-0 . | CANYON CAPITAL CLO LTD CANYC 25-1 |[1.E FE .1,170,667 |.. . 1,173,736
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38143*AD0 .......... IR SWAP CLO Replication ............. TAZ e e 24,000,000 |............ 6,080,000 |............ 6,386,486 |04/11/2025 ..... 04/11/2029 ..... LI PPPPPPPPOR AU R 207,203 |48662L-AA-9 . | KAYNE CLO LTD KAYNE_21-10A ......... TAFE e [, 6,080,000 |[............ 6,089,283
PARK AVENUE INSTITUTIONAL ADVISERS

38143*AD0 ... IR SWAP CLO Replication ... 1.AZ . ..11,880,000 |........... 11,900,457 IR SHAP ... 70017K-AL-3 . |PAIA_ ... AFE . ...11,880,000 ...11,900,457
PARK AVENUE INSTITUTIONAL ADVISERS

38143*AD0 ... IR SWAP CLO Replication ... 1. 2,175,000 |............ 2,175,914 IR SHAP ... TO017K-AN-9 . PATA_ ..ovviiiiiiiiiiiiiiiiiiieeiiiieeee .CFE ....2,175,000 ....2,175,914

38143*AD0 . IR SWAP CLO Replication 1. 4,200,000 . 4,202,352 IR SWAP . 883310-AL-8 . | THAYER PARK CLO LTD THAYR_17-1A .. [1.A FE .4,200,000 |.. . 4,202,352

06051AC@9 . IR SWAP CLO Replication 1. 11,158,000 11,417,307 IR SWAP . 00119B-AA-1 . | AGL CLO LTD AGL_24-29 .. .. |1.AFE 11,158,000 |.. 11,202,464

06051ACE9 .... IR SWAP CLO Replication ... 1. ..11,158,000 |........... 11,219,366 IR SWAP ... 00119B-AC-7 . | AGL CLO LTD AGL_24-29 .. 1.C FE ...11,158,000 ...11,219,366

06051ACE9 ... IR SWAP CLO Replication ... 1. 4,067,012 |............ 4,063,964 IR SHAP ... 26249B-AS-0 . | DRSLF_13-30A 1.A FE .. ....4,067,012 . 4,063,964

06051AC€9 . IR SWAP CLO Replication 1. .500,000 ....500,250 IR SWAP . 46090X-AE-1 . | INVESCO CLO LTD IVZ_21-1A .. 1.C FE ....500,000 |.. .500,250

06051AC@9 . IR SWAP CLO Replication 1. .9,012,328 IR SWAP . 55052F-AA-6 . | MAGNETITE CLO LTD MAGNE_21-31 ..... 1.A FE .9,000,000 |.. .9,012,328

06051AC€9 . IR SWAP CLO Replication 1. . 1,403,444 IR SWAP . 55952F-AC-2 . | MAGNETITE CLO LTD MAGNE_21-31 ..... 1.C FE .1,400,000 |.. . 1,403,444

06051AC@9 . IR SWAP CLO Replication 1. . 1,702,455 IR SWAP . 55052F-AE-8 . | MAGNETITE CLO LTD MAGNE_21-31 ..... 1.F FE .1,700,000 |.. .1,702,455

06051ACE9 . IR SWAP CLO Replication 1. 12,523,753 IR SWAP . 59803D-AE-6 . | MIDOCEAN CREDIT CLO MID0_23-13 1.C FE 12,500,000 |.. 12,523,753

06051ACE9 ... IR SWAP CLO Replication ... 1. ...10,873,887 IR SHAP ... 617936-AE-9 . | MSEV 2023-20A ............cceeeeiiins 1.C FE ... ...10,855,000 ...10,873,887

06051ACE9 .... IR SWAP CLO Replication ... 1. .... 4,001,697 IR SWAP ... 67592R-AA-1 . | OCT53_21-1A ... AFE .. ....4,000,000 ....4,001,697

06051ACE9 ... IR SWAP CLO Replication ... 1. .... 1,998,400 IR SHAP ... 67592R-AC-7 . | OCT53_21-1A ... .CFE ... ....2,000,000

06051ACe9 .... IR SWAP CLO Replication ... 1. e 9,868,064 | oo | e IR SWAP ... 70537A-AA-0 . [PBSPK 2024-1A AFE ... ....9,817,217

06051AC@9 . IR SWAP CLO Replication 1. .400,000 ....400,630 |03/25/2024 03/25/2027 IR SWAP . 77588L-AE-1 . | ROMARK CLO LTD RMRK_21-4A .FFE ....400,000 |..

06051AC@9 . IR SWAP CLO Replication 1. 12,000,000 12,019,992 | oveiiiiiiiiie | e IR SWAP . 89532W-AA-7 . | TRESTLES CLO LTD TREST_21-4A . A FE 12,000,000 |..

06051AC@9 . IR SWAP CLO Replication 1. 1,500,000 . 1,504,545 IR SWAP . 895320-AC-3 . | TRESTLES CLO LTD TREST_21-4A . .CFE .1,500,000 |.. . 1,504,545

06051ACE9 .... IR SWAP CLO Replication ... 1. 2,328,684 |............ 2,337,835 | ... IR SWAP ... . | 92920F-AJ-9 . | VOYA CLO LTD VOYA_23-1 .............. 1.C FE ... ....2,328,684 ....2,337,83%

949746M@7 ... IR SWAP CLO Replication ... 1. ..4,955,621 |............ 5,331,591 [05/06/2025 05/06/2029 ..... IR SHAP ... ....363,779 | 33883M-AL-8 . | FLAT 2020-1A .. 1.C FE ... .... 4,955,621 ... 4,967,812

949746Me7 . IR SWAP CLO Replication 1.B 1,565,333 . 1,567,692 IR SWAP . 33883M-AN-4 . | FLAT 2020-1A .. 1.F FE . 1,565,333 |.. . 1,567,692

949746Ma7 . IR SWAP CLO Replication 1.B .540,000 .541,910 IR SWAP . 33883M-AQ-7 . | FLAT 2020-1A .. 2.CFE .540,000 |.. .541,910

949746Me7 . IR SWAP CLO Replication 1.B .852,047 IR SWAP . 55280H-BC-0 . | MCF CLO LLC MCFCL_2014-1A 2.CFE .850,000 |.. .852,047

949746M@7 ... IR SWAP CLO Replication ... 1. ....859,886 IR SHAP ... 55280H-BE-6 . |MCF CLO LLC MCFCL_2014-1A .......... 3.AFE ... ....829,140 .859,886

949746Me7 ... IR SWAP CLO Replication ... 1. .... 3,579,356 IR SWAP ... 55281G-AQ-1 . | MCFCL_18-1A-AR .. 1.AFE ... .... 3,570,917 .... 3,579,356

949746M@7 ... IR SWAP CLO Replication ... 1. eeeeeee... 1,464,184 IR SHAP ... 55281G-AS-7 . | MCFCL_18-1A-BR 1.C FE ... .... 1,467,500 ... 1,464,184

949746Me7 ... IR SWAP CLO Replication ... 1. .587,800 |... ....592,218 IR SWAP ... 55281G-AU-2 . | MCFCL_18-1A-CR 1.F FE ... ....587,800

949746M@7 ... IR SWAP CLO Replication ... 1. .739,000 |... ... 742,37 IR SHAP ... 55281G-AW-8 . | MCFCL_18-1A-DR 2.CFE ... ....739,000

949746Me7 ... IR SWAP CLO Replication ... 1. IR SWAP ... 55281Q-AG-1 . | MCFCL_18-1A-ER 3.CFE ...

949746M@7 ... IR SWAP CLO Replication ... 1.B IR SHAP ... 55281X-AZ-4 . | MCF CLO LLC MCFCL_19-1A .. 1.AFE ...

949746Me7 ... IR SWAP CLO Replication ... 1.B IR SWAP ... 55281X-BB-6 . | MCF CLO LLC MCFCL_19-1A 1.C FE ...

949746Ma7 . IR SWAP CLO Replication 1.B .583,000 .590,939 IR SWAP . 55281X-BD-2 . | MCF CLO LLC MCFCL_19-1A .. 1.F FE .583,000 |..

949746Me7 . IR SWAP CLO Replication 1.B .330,000 .336,107 IR SWAP . 55281X-BF-7 . | MCF CLO LLC MCFCL_19-1A .. 2.CFE .330,000 |..

949746M@7 ... IR SWAP CLO Replication ... 1.B .406,512 |... ....414,085 IR SHAP ... 55282E-AE-2 . | MCF CLO LLC MCFCL_19-1A .. .. [3.CFE ... ...406,512 .414,085
MAGNETITE CLO LIMITED MAGNE_20-27

949746M@7 ... IR SWAP CLO Replication ... 1. ....9,615,370 IR SHAP ... 55055E-AL-2 . 1.AFE ... ....9,600,000 ....9,615,370

949746Me7 ... IR SWAP CLO Replication ... 1. ....8,030,018 IR SWAP ... 67578R-AA-9 . | OCP CLO LTD OCP_23-30 .. 1.AFE ... ....8,000,000 ....8,030,018

949746M@7 ... IR SWAP CLO Replication ... 1. .... 8,025,874 IR SHAP ... 67578R-AC-5 . | OCP CLO LTD 0CP_23-30 1.AFE ... ....8,000,000 ....8,025,874

949746Me7 . IR SWAP CLO Replication 1.B .2,510,475 IR SWAP . 67578R-AE-1 . | OCP CLO LTD OCP_23-30 1.C FE .2,500,000 |.. .2,510,475

949746M@7 ... IR SWAP CLO Replication ... 1.B ..2,920,033 |.. .... 2,997,600 IR SHAP ... 67592R-AC-7 . | OCT53_21-1A ... 1.C FE ... . 2,920,083 [onnnnnns 2,997,600
REGATTA XIX FUNL

949746M@7 .......... IR SWAP CLO Replication ............. 1B e e [ 719,808 [oevvvvieiennns 723,650 | toveeeeeeeeeeee [ LTS PSP AU R TH8BBE-AA-G . |eeeeeieeiiiiiiiiiee LS 5 =PRI RN 719,808 [...evvvvvnnnes 723,650
REGATTA XIX FUNDING LTD REG19_22-1A

949746M@7 .......... IR SWAP CLO Replication ............. 1B i e [ 478,470 |ooeveveinennns 485,436 | .ooooeiiiiieee [ LTS PSP AU R TH8BBE-AA-G . |eeeeeeeeiiiiiieiieee TAFE e e, 478,470 |ooeeeeeeeens 485,436
REGATTA XIX FUNDING LTD REG19_22-1A

949746M@7 .......... IR SWAP CLO Replication ............. 1B e e [ 3,046,742 |............ 4,003,595 | .. | e, LT PP AU R TH8BBE-AA-G . |.oeeeeeeeiiiiiieiiee L = =N N 3,946,742 |............ 4,003,595
REGATTA XIX FUNDING LTD REG19_22-1A

949746M@7 .......... IR SWAP CLO Replication ............. 1B e e [ 750,000 [evvvvvreennnns 750,674 | wevvvvviviiiiiiinn | e LT PSP AU R TH8BBE-AA-G . |.eeeeeeeeiiieiiiiieee LS 5 =PRI RN 750,000 [...oevvveennnes 750,674
REGATTA XIX FUNDING LTD REG19_22-1A

949746M@7 .......... IR SWAP CLO Replication ............. 1B e o [ 350,000 [eevvvvrrnnnnns 351,054 | oo [ LT PP A R THBBBE-AG-3 . |eeeeeeeiiiiiiiiiiiiieieieeeeee L PO = =P N 350,000 |oeeveiiiinenns 351,054
REGATTA XIX FUNDING LTD REG19_22-1A

949746Me7 .......... IR SWAP CLO Replication ............. 1B o o o, 2,463,960 |............ 2,510,584 | .oooooiiiiiiiiiins | i, IR SHAP vvvveeiiiiiiiiiiiiiiiiiiiiiiees forreiiiiiiiiiiiiiiiiiies |oeeiiiiiiiiiieeeeeeees TH88BE-AG-3 . |oeiiiiiiiiiiiiiiiiiiiiiii e 10FE ciiiiiiiiiiiiiiiiciees o, 2,463,960 |............ 2,510,534
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949746M@7 .......... IR SWAP CLO Replication .....ccooeees | 1B e [ [ 8,467,310 |............ 8,492,670 | ..oooereeeeeeen [ IR SWAP 835037-AA-1 . | SOUND POINT CLO LTD SNDPT_24-38 ... [1T.AFE coooeiiiiiiiiiiiiiiiiiis oo 8,467,310 |............ 8,492,670

949746Me7 ... IR SWAP CLO Replication ... ...5,600,000 |............ 5,621,272 IR SWAP ... 835937-AC-7 . | SOUND POINT CLO LTD SNDPT_24-38 ... [1.A FE .. ....5,600,000 ....5,621,2712

949746M@7 ... IR SWAP CLO Replication ... ..24,000,000 |...........24,087,711 IR SHAP ... 83615P-AA-5 . | SOUND POINT CLO LTD SNDPT_2021-3A [ 1.A FE .. ...24,000,000 ...24,087,711

949746M@7 ... IR SWAP CLO Replication ... 1,183,815 |............ 1,200,672 IR SWAP ... 883310-AL-8 . | THAYER PARK CLO LTD THAYR_17-1A .. [1.A FE .. ....1,183,815 .... 1,200,672

949746M@7 ... IR SWAP CLO Replication ... 1,400,000 |............ 1,402,061 IR SHAP ... 895320-AG-4 . | TRESTLES CLO LTD TREST_21-4A ...... 1.F FE .. .... 1,400,000 .... 1,402,061
BARINGS LOAN PARTNERS CLO LTD

949746M@7 .......... IR SWAP CLO Replication ............. 1B e e [ 1,270,755 |............ 1,274,144 | LT PP AU R 06763V-AA-3 . [BABSN_24-1 ........evvvvvernnnnnnnnnnnnns AFE e 1,270,755 |t 1,274,144
MORGAN STANLEY EATON VANCE CLO

REPL51 IR SWAP CLO Replication ... 22,000,000 |... ...40,308, 184 |05/14/2025 ..... 05/14/2029 ... IR SHAP ... ....279,096 |617921-AA-9 . |MSEV_25-2 1.A FE .. ...40,000,000 ...40,029,088

38143*AE8 .... IR SWAP CLO Replication ... 22,000,000 |... ....3,303,009 |05/14/2025 ..... 05/14/2028 ..... IR SWAP ... ....200,275 | 46090X-AA-9 . | INVESCO CLO LTD 1VZ_21-1A .. .. |1.AFE .. ....3,100,000 ... 3,102,734
MAGNETITE CLO LIMITED MAGNE_20-27

3B143*AES .......... IR SWAP CLO Replication ............. L7 R RN 1,285,484 |............ 1,202,085 | coveeeeiiieeees | e L R R B5955E-AL-2 . [oeeeeeieiiiei e AFE (o [ 1,285,484 |............ 1,292,065
MAGNETITE CLO LIMITED MAGNE_20-27

38143*AE8 .... IR SWAP CLO Replication ... 2,145,000 |............ 2,148,434 IR SWAP ... B5955E-AL-2 . [oeeeeeieiiieieeie 1.AFE ... .... 2,145,000 ... 2,148,434

38143*AES .... IR SWAP CLO Replication ... 1,850,000 |............ 1,852,960 IR SHAP ... 55055E-AN-8 . | MAGNETITE CLO LTD MAGNE_20-27A ... [1.C FE ... .... 1,850,000

38143*AE8 .... IR SWAP CLO Replication ... 1,199,000 |............ 1,200,918 IR SWAP ... 55955E-AN-8 . | MAGNETITE CLO LTD MAGNE_20-27A ... [1.C FE ... .... 1,199,000

38143*AE8 . IR SWAP CLO Replication .250,000 .250,417 IR SWAP . 895320-AA-7 . | TRESTLES CLO LTD TREST_21-4A . 1.A FE .250,000 |..

38143*AE8 . IR SWAP CLO Replication .690,626 .701, 166 IR SWAP . 895320-AA-7 . | TRESTLES CLO LTD TREST_21-4A . 1.A FE .690,626 |..

38143*AE8 . IR SWAP CLO Replication 2,000,000 . 1,003,423 IR SWAP . 17151P-AC-9 . | CHUML 2024-2A . 1.C FE .2,000,000 |.. . 1,993,423

38143*AE8 . IR SWAP CLO Replication 2,935,000 . 2,935,204 IR SWAP . 33883Q-AS-4 . | FLAT 2021-2A .. 1.C FE .2,935,000 |.. . 2,935,204

38143*AE8 . IR SWAP CLO Replication .955,000 .953,039 IR SWAP . 338830-AU-9 . | FLAT 2021-2A .. 1.F FE .955,000 |..

38143*AE8 .... IR SWAP CLO Replication ... 1,127,800 |............ 1,129,049 IR SWAP ... 33883Q-AW-5 . | FLAT 2021-2A .. 2.CFE ... .... 1,127,800

38143*AE8 .... IR SWAP CLO Replication ... 1,512,000 |............ 1,496,547 IR SHAP ... 33883Q-AY-1 . | FLATIRON CLO LTD FLAT_21-2A 3.CFE ... .... 1,512,000

38143*AE8 .... IR SWAP CLO Replication ... 1,682,176 |............ 1,597,979 IR SWAP ... 48206K-AQ-9 . | NPPK 2023-1A 1.AFE ... .... 1,582,176 1,597,979

38143*AES .... IR SWAP CLO Replication ... ...739,000 |... 740,370 IR SHAP ... 48206K-AQ-9 . | NPPK 2023-1A .....ovvvvennnninninnnnnee 1.AFE ... 739,000 ....740,370

38143*AE8 . IR SWAP CLO Replication 1,957,000 .1,91,678 | ... IR SWAP . . |89532U-AQ-6 . | TRESTLES CLO LTD TREST_21-5A . 1.C FE .1,967,000 |.. .1,961,678

46625H#W0 ... IR SWAP CLO Replication ... 2,800,000 |............ 3,329,979 |06/10/2025 ..... 06/10/2028 ..... IR SHAP ... ....491,573 | 00901U-AG-8 . | AIMCO 2024-22A 2.CFE ... ....2,800,000 .... 2,838,406

46625H4W0 ... IR SWAP CLO Replication ... 4,000,000 |............ 4,018,720 IR SWAP ... 037700-AE-4 . | APID 2024-47A 1.B FE ... ....4,000,000 ....4,018,720

46625H#W0 ... IR SWAP CLO Replication ... 2,697,522 |............ 2,742,287 IR SHAP ... 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 1.AFE ... .... 2,697,522 ... 2,742,287

46625H4W0 ... IR SWAP CLO Replication ... . 249,697 |... ....250,300 IR SWAP ... 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 ........ 1.AFE ... ....249,697 .250,300

46625H#W0 ... IR SWAP CLO Replication ... .850,000 |... ....851,020 IR SHAP ... 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 ........ 1.AFE ... ....850,000 .851,020

46625H4W0 ... IR SWAP CLO Replication ... .500,000 |... ....500,855 IR SWAP ... 13877J-AC-5 . | CANYON CLO LTD CANYC_2022-1 1.C FE ... ....500,000 .500,855

46625H#W0 ... IR SWAP CLO Replication ... .918,400 |... ....930,244 IR SHAP ... 20004C-AJ-7 . | ELM26 2024-1A 2.CFE ... ....018,400 .930,244

46625H4W0 ... IR SWAP CLO Replication ... .619,765 |... ....620,947 IR SWAP ... 48662L-AA-9 . | KAYNE CLO LTD KAYNE_21-10A ......... 1.AFE ... ....619,765

46625H#W0 . IR SWAP CLO Replication .400,000 .400,548 IR SWAP . 55052F-AA-6 . | MAGNETITE CLO LTD MAGNE_21-31 1.A FE .400,000 |..

46625H#W0 . IR SWAP CLO Replication 5,600,000 . 5,624,207 IR SWAP . 69703J-AG-8 . | PLMRS_24-1A 2.CFE .5,600,000 |..

46625H#W0 . IR SWAP CLO Replication 21,082,129 IR SWAP . 75901P-AA-4 . | REG28 2024-1A . 1.A FE 21,000,000 |.. 21,082,129

46625H#W0 . IR SWAP CLO Replication . 1,417,008 IR SWAP . 817858-AJ-5 . | NIML_24-1A-D 2.CFE .1,403,750 |.. . 1,417,008

46625H#W0 . IR SWAP CLO Replication .2,708,738 IR SWAP . 92559E-AC-5 . | VIBRANT CLO LTD VIBR_21-15A 1.A FE .2,700,000 |.. .2,708,738

46625H4W0 ... IR SWAP CLO Replication ... .... 5,513,309 IR SWAP ... 92550E-AE-1 . | VIBRANT CLO LTD VIBR_21-15A 1.B FE ... ....5,500,000

46625H#W0 ... IR SWAP CLO Replication ... eeeeen... 2,155,038 IR SHAP ... 008511-AN-9 . | AGL CLO LTD AGL_21-14A .............. 1.C FE ... ....2,152,000 .

46625H4W0 ... IR SWAP CLO Replication ... ...432,000 |... 432,518 IR SWAP ... 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 ........ 1.AFE ... 432,000 ....432,518

46625H#W0 ... IR SWAP CLO Replication ... 2,935,000 |............ 2,927,809 IR SHAP ... 33883J-AY-7 . | FLAT 2019-1A .. 1.C FE ... .... 2,935,000 .2,927,809

46625H4W0 ... IR SWAP CLO Replication ... ...955,000 |... 956,559 IR SWAP ... 33883J-BA-8 . | FLAT 2019-1A .. 1.F FE ... 955,000 ....956,569
IVY HILL MIDDLE MARKET CREDIT FUND

46625H4W0 .......... IR SWAP CLO Replication ............. O U Rt 4,891,667 |............ 4,903,880 IR SWAP 46600C-AY-6 . |LTD | ..ovvvvvririnniiiiiiiiiiininiiinnnnns LA 5 = N 4,891,667 |............ 4,903,880
IVY HILL MIDDLE MARKET CREDIT FUND

46625H4W0 .......... IR SWAP CLO Replication .........ee. | 3.C wevviviviiiiiiiiiiiiiiininns fovniiiiniiiiniiiiiiiins foveieiennn, 1,761,000 |............ 1,754,924 IR SWAP 466000-BC-3 . [LTD | .evvvvvvvvrinniinniiiiiiiiiiiiinnnnns L O PP N 1,761,000 |............ 1,754,924

46625H#W0 ... IR SWAP CLO Replication ... .647,566 |... ....648,989 IR SHAP ... 48662L-AA-9 . | KAYNE CLO LTD KAYNE_21-10A .... 1.A FE .. ....647,566 .648,989

46625H#W0 IR SWAP CLO Replication .648,000 .646,404 IR SWAP . 55293L-AU-7 . | MCFCL 2023-1A . .648,000 |.. .646,404

46625H#W0 . IR SWAP CLO Replication .291,600 .291,978 IR SWAP . 55293L-BA-0 . | MCFCL 2023-1A . .291,600 |.. .201,978

46625H#W0 IR SWAP CLO Replication .250,000 .251,892 IR SWAP . 55293\1-AE-1 . | MCFCL 2023-1A . . .250,000 |.. .251,892

46625H#W0 ... IR SWAP CLO Replication ... B .249,871 |... ....250,950 IR SHAP ... 835937-AC-7 . | SOUND POINT CLO LTD SNDPT_24-38 ... [1.A FE .. .. ....249,871 .250,950

46625H#10 .......... IR SWAP CLO Replication ....ccooeeees [3.0 eiiiiiiiiniiiiiiiiiiiinnns foveniiiiiiiiiniiiins o 432,000 |...coevnnnnnnns 433,166 | .oooeriiiiiienns | i IR SWAP 835937-AE-3 . | SOUND POINT CLO LTD SNDPT 24-38 ... [1.CFE ..ooovviiiiiiiiiiiiiiiiss [ 432,000 J..ooeeeiiennns 433,166
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891160#C7 .... IR SWAP CLO Replication ... ..54,000,000 |... ..12,625,000 |........... 13,306,865 |06/10/2025 ..... 06/10/2029 ..... IR SHAP ... ....670,502 | 12570L-AA-6 . | CIFC FUNDING LTD CIFC_22-1A ... 1.AFE ... ...12,625,000 ...12,636,363
891160#C7 . IR SWAP CLO Replication 1,089,839 .1,100,990 IR SWAP . 12570L-AA-6 . | CIFC FUNDING LTD CIFC_22-1A 1.A FE 1,089,839 |.. .1,100,990
891160#C7 . IR SWAP CLO Replication .263,564 .270,410 IR SWAP . 12570L-AC-2 . | CIFC FUNDING LTD CIFC_22-1A 1.C FE .263,564 |.. .270,410
891160#C7 . IR SWAP CLO Replication 2,250,000 . 2,253,420 IR SWAP . 12570L-AC-2 . | CIFC FUNDING LTD CIFC_22-1A 1.C FE .2,250,000 |.. . 2,253,420
891160#C7 . IR SWAP CLO Replication .487,917 .500,760 IR SWAP . 12570L-AC-2 . | CIFC FUNDING LTD CIFC_22-1A 1.C FE .487,917 |.. .500,760
891160#C7 .... IR SWAP CLO Replication ... .964,462 |... ....981,959 IR SWAP ... 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A ... 1.AFE ... ....964,462
891160#C7 .... IR SWAP CLO Replication ... .989,500 |............ 1,001,999 IR SHAP ... 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A ... 1.AFE ... ....989,500 .
891160#C7 .... IR SWAP CLO Replication ... .400,677 |... 413,826 IR SWAP ... 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A ... 1.AFE ... ....409,677 ....413,826
891160#C7 .... IR SWAP CLO Replication ... .... 4,709,397 IR SHAP ... 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A ... 1.AFE ... ... 4,670,725 .... 4,709,397
891160#C7 .... IR SWAP CLO Replication ... ... 3,748,479 IR SWAP ... 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A ... 1.AFE ... ... 3,722,530
891160#C7 .... IR SWAP CLO Replication ... .... 1,000,712 IR SHAP ... 150320-AA-0 . | CEDAR FUNDING LTD CEDF_2022-15A ... [ 1.A FE ... ....1,000,000
891160#C7 . IR SWAP CLO Replication ....270,192 IR SWAP . 150320-AA-0 . | CEDAR FUNDING LTD CEDF_2022-15A ... [ 1.A FE ....268,554 |.. .270,192
891160#C7 . IR SWAP CLO Replication . 1,237,356 IR SWAP . 150320-AC-6 . | CEDAR FUNDING LTD CEDF_2022-15A ... | 1.C FE 01,231,029 |.. . 1,237,356
891160#C7 . IR SWAP CLO Replication .350,000 .360,952 IR SWAP . 150320-AC-6 . | CEDAR FUNDING LTD CEDF_2022-15A ... | 1.C FE .350,000 |.. 350,962
891160#C7 . IR SWAP CLO Replication .150,000 .150,215 IR SWAP . 150320-AE-2 . | CEDAR FUNDING LTD CEDF_2022-15A ... | 1.F FE .150,000 |.. 150,215
PARK AVENUE INSTITUTIONAL ADVISER!
891160#C7 .......... IR SWAP CLO Replication ......coooees | TLAZ s [ [, 499,956 |........eveneee 500,869 LTS PSP AU R T0017B-AA-7 . [CLOL woveeeeeeeeee TAFE e e, 499,956 [......cceennnnn 500,869
PARK AVENUE INSTITUTIONAL ADVISERS
891160#C7 .......... IR SWAP CLO Replication ......cooeees | TLAZ s [ [ 1,000,000 |............ 1,001,737 LT PP AU R T0017B-AA-7 . [CLOL woveeeeeeeeee TAFE e [, 1,000,000 |............ 1,001,737
PARK AVENUE INSTITUTIONAL ADVISERS
891160#C7 .......... IR SWAP CLO Replication ......ccooees | TLAZ s feniiiiiiiiiiiiiiiiens [, 250,000 [vvveeerennnnns 250,512 LTS PSP AU R 70017B-AC-3 . [CLOL woveeeeeeeieeii TCOFE e e, 250,000
PARK AVENUE INSTITUTIONAL ADVISERS
891160#C7 .......... IR SWAP CLO Replication .......cooeee | TLAZ oo [ 225,000,000 [ 250,000 [eevvveernnnnns 250,376 IR SWAP T0017B-AE-9 . [CLOL woveeeeeeieeeei LS = =R N 250,000
891160#C7 .... IR SWAP CLO Replication ... .480,770 |... .... 482,244 IR SWAP ... 75009G-AC-1 . | RAD 2024-25A 1.AFE ... ....480,770
891160#C7 .... IR SWAP CLO Replication ... .750,000 |... ....753,038 IR SHAP ... 75009G-AE-7 . | RAD 2024-25A 1.C FE ... ....750,000
891160#C7 .... IR SWAP CLO Replication ... ...406,915 |... IR SWAP ... 75009G-AG-2 . | RAD 2024-25A .........evvriiiiiiiiiinnns 1.EFE ...
891160#C7 ... IR SWAP CLO Replication ... 2,511,836 |............ 2,534,843 IR SHAP ... 83616K-AA-5 . | SOUND POINT CLO LTD SNDPT_2022-A . [1.A FE ... ....2,511,836
891160#C7 .... IR SWAP CLO Replication ... ..13,750,000 |........... 13,765,440 IR SWAP ... 83616K-AA-5 . | SOUND POINT CLO LTD SNDPT_2022-A . [1.A FE ... ... 13,750,000 .
891160#C7 ... IR SWAP CLO Replication ... .... 1,376,280 IR SHAP ... 75009G-AA-5 . | RAD 2024-25A ........evvririiiinnnnnnnns 1.AFE ... ... 1,372,740 ... 1,376,280
891160#C7 .... IR SWAP CLO Replication ... .... 7,529,549 IR SWAP ... 92920H-AA-4 . | VOYA CLO LTD VOYA_24-2 ... 1.AFE ... .... 7,500,000 . 7,529,549
891160#C7 . IR SWAP CLO Replication .650,553 IR SWAP . 92020H-AA-4 . | VOYA CLO LTD VOYA_24-2 . 1.A FE .648,714 |.. .650,553
891160#C7 . IR SWAP CLO Replication . 1,757,945 IR SWAP . 92920H-AE-6 . | VOYA CLO LTD VOYA_24-2 . 1.C FE .1,750,000 |.. .1,757,945
891160#C7 . IR SWAP CLO Replication .1,007,000 IR SWAP . 92920H-AG-1 . | VOYA CLO LTD VOYA_24-2 . 1.F FE .1,000,000 |.. .1,007,000
891160#C7 .... IR SWAP CLO Replication ... ... 7,458,151 IR SWAP ... 92920K-AA-7 . | VOYA CLO LTD VOYA_24-4 ... 1.AFE ... .... 7,435,000 ... 7,458,151
891160#C7 .... IR SWAP CLO Replication ... ....250,778 IR SHAP ... 92020K-AA-7 . | VOYA CLO LTD VOYA_24-4 ... 1.AFE ... ....247,621 .250,778
891160#C7 .... IR SWAP CLO Replication ... .955,000 |... ....959,651 IR SWAP ... 92920K-AE-9 . | VOYA CLO LTD VOYA_24-4 ... 1.C FE ... ....955,000 .959,651
891160#C7 .... IR SWAP CLO Replication ... ...955,000 [oooeeeeeennn 957,719 [ e | IR SHAP ... 92020K-AG-4 . | VOYA CLO LTD VOYA_24-4 . 1.F FE ... ....957,719
REPL54 .. IR SWAP CLO Replication ..51,000,000 8,684,000 . 8,989,074 |07/09/2025 07/09/2028 IR SWAP . .272,854 | 33882C-AC-1 . | FLAT 2023-2A ........... 1.C FE .8,684,000 |.. .8,716,219
REPL54 IR SWAP CLO Replication 12,500,000 12,504,249 IR SWAP . 362943-AC-6 . | GALAXY CLO LTD GALXY_23-32 . 1.C FE 12,500,000 |.. 12,504,249
REPL54 IR SWAP CLO Replication 17,400,000 17,424,214 IR SWAP . 817941-AA-5 . | NINL 2023-2A ..... 1.A FE 17,400,000 |.. 17,424,214
REPL54 .. IR SWAP CLO Replication ... ..14,300,000 |........... 14,337,555 IR SHAP ... 87252M-AC-7 . | TCW 2024 -1A 1.A FE .. ... 14,300,000 ... 14,337,555
REPL54 .. IR SWAP CLO Replication ... 5,720,000 |............ 5,739,680 IR SWAP ... 8725201-AG-8 . | TCW 2024-1A ... 1.C FE .. ....5,720,000 ....5,739,680
REPL54 IR SWAP CLO Replication . 2,180,831 .2,186,863 | ... IR SWAP . . | 87252M-AE-3 . | TCW 2024-1A .2,180,831 |.. . 2,186,863
REPL55 IR SWAP CLO Replication ..51,000,000 8,325,000 .8,717,760 |07/09/2025 07/09/2029 IR SWAP . .350,876 |29244R-AA-3 . | EMPIR 2024-1A . .8,326,000 |.. . 8,357,884
REPL55 IR SWAP CLO Replication 3,330,000 . 3,349,281 IR SWAP . 20244R-AC-9 .. | EMPUR_24-1A ... . . 3,330,000 |.. . 3,349,281
REPL55 IR SWAP CLO Replication 29,225,000 29,322,126 IR SWAP . 69121M-AA-8 . | OWL ROCK CLO LTD OR_23-14 . 29,225,000 |.. 29,322,126
REPLS5 .. IR SWAP CLO Replication ... .. 17,950,697 |........... 18,040,497 [ ..coooeiiiiiiiiiis | i IR SHAP ... 830110-AA-3 . | SIXTH STREET CLO LTD SIXST_24-24A ... 17,950,697 ... 18,040,497
WARWICK CAPITAL CLO LTD WWICK_24-3
REPLS5 .. IR SWAP CLO Replication ... .... 8,833,971 IR SHAP ... 93655P-AA-5 . 1.A FE .. ....8,805,000 .... 8,833,971
REPL55 IR SWAP CLO Replication . 2,914,055 IR SWAP . 89533D-AE-0 . | TREST 2025-8A . 1. .2,904,000 |.. . 2,914,085
REPL55 IR SWAP CLO Replication . 2,547,048 IR SWAP . 89533D-AG-5 . | TREST 2025-8A . 1. .2,541,000 |.. . 2,547,048
REPL55 IR SWAP CLO Replication . 2,365,948 IR SWAP . . |89533D-AJ-9 . | TREST 2025-8A . 1. . 2,360,000 |.. . 2,365,948
REPLS6 .. IR SWAP CLO Replication ... .ee.......60,727,365 08/04/2028 ..... IR SHAP ... ....482,211 | 69703J-AA-1 . | PLMRS_24-1A ... 1. ...60,000,000 ...60,245,154
REPLS6 .............. IR SWAP CLO Replication .....cooeeees [1AZ toiiiiviiiiiiiiiiiinnnees Joveennniiiininnnnneenes foennne.... 18,000,000 |........... 18,083,878 | ..oooiiiiiiiiieees | i TR SWAP w.eiiiiiiiiiiiiiiiniinniiiiine forvniiiiiiiniiiiiiiinns forrieiinniniiiies 69703J-AC-7 . |PLMRS 24-1A .......covvveiiiiiiiee 18,000,000 |........... 18,083,878
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REPL56 .. IR SWAP CLO Replication ... 1.AZ ... ..86,000,000 |... ..50,400,000 |...........50,591,888 |06/16/2025 ..... 06/16/2027 IR SHAP ... 81785B-AA-4 . | NINML 24-1A-A1 ... 1.AFE ... ...50,400,000 ...50,591,888
REPL56 IR SWAP CLO Replication 1.AZ . 11,200,000 11,245,431 IR SWAP . 81785B-AC-0 . | NUML 24-1A-A2 . 1.A FE 11,200,000 |.. 11,245,431
REPL57 IR SWAP CLO Replication 1.BZ . 28,000,000 28,693,205 IR SWAP . 00901U-AA-1 . | AIMCO 2024-22A 1.A FE 28,000,000 |.. 28,116,186
REPLS7 .. IR SWAP CLO Replication ... 1.8Z ... ...3,500,000 fooriirrnnnn 3,516,310 | covnnnneiiiiiiins [ e IR SWAP ... 00901U-AC-7 . [ AIMCO 2024-22A 1.CFE ... .... 3,500,000 .... 3,516,310
REPLS7 .. IR SWAP CLO Replication ... 1.BZ ... ..17,160,000 |........... 17,230,407 IR SHAP ... 056920-AA-9 . | BCC 2024-1A ... 1.AFE ... ...17,160,000 ... 17,230,407
REPL57 .. IR SWAP CLO Replication ... 1.BZ ... ...3,432,000 |............ 3,448,301 IR SWAP ... 056920-AE-1 . | BCC 2024-1A ... 1.C FE ... .... 3,432,000 ... 3,448,301
REPLS7 .. IR SWAP CLO Replication ... 1.BZ ... ..20,321,543 |... IR SHAP ... 20004C-AA-6 . | ELM26 2024-1A ... 1.AFE ... ...20,321,543 ...20,405,859
REPL57 IR SWAP CLO Replication 1.BZ . 4,572,347 IR SWAP . 20004C-AE-8 . | ELM26 2024-1A . 1.C FE . 4,572,347 |.. . 4,500,774
REPL57 IR SWAP CLO Replication 1.BZ . IR SWAP . 20004C-AG-3 . | ELM26 2024-1A . 1.F FE .846,731 |.. .852,912
REPL57 IR SWAP CLO Replication 1.BZ . IR SWAP . 36321E-AC-9 . | GALXY 2024-33A 1.A FE 21,400,867 |.. 21,479,415
REPLS7 .. IR SWAP CLO Replication ... 1.BZ ... B 241, e, 6,266,164 | ... IR SHAP ... 442924-AA-4 . | HLM 2024-19 1.AFE ... ....6,241,766 ....6,266, 164
REPL57 .. IR SWAP CLO Replication ... 1.BZ ... ... 137,000,000 |... .739,000 |... ....742,009 |06/17/2025 ..... 06/17/2026 ..... IR SWAP ... 442924-AC-0 . | HLM 2024-19A .....ooeeiiiiiiiiininns 1.AFE ... ....739,000 .
REPLS7 .. IR SWAP CLO Replication ... 1.BZ ... .573,000 |... ....575,067 IR SHAP ... 442924-AE-6 . | HPS LOAN MANAGEMENT LTD HM_24-19 [1.B FE ... ....573,000
REPL57 .. IR SWAP CLO Replication ... 1.BZ ... .... 3,157,750 IR SWAP ... 81785B-AE-6 . | NWML_24-1A-B .. 1.C FE ... ... 3,138,792
REPL57 IR SWAP CLO Replication 1.BZ . . 5,000,322 IR SWAP . 67116H-AJ-1 . | OCP 2023-26A A FE .5,000,000 |.. .5,000,322
REPL57 IR SWAP CLO Replication 1.BZ . 10,000,000 10,026,998 IR SWAP . 67116H-AL-6 . | 67116HALG ... .CFE 10,000,000 |.. 10,026,998
REPL57 IR SWAP CLO Replication 1.BZ . . 5,000,000 . 4,998,940 IR SWAP . . |67116H-AN-2 . | OCP 2023-26A .. .FFE .5,000,000 |.. . 4,998,940
REPLSS .. IR SWAP CLO Replication ... 1.BZ ... ... 100,000,000 |... 3,171,333 |............ 2,731,936 09/16/2029 ..... IR SWAP ... . (451,180)]00119B-AB-9 . | AGL CLO LTD AGL_24-29 AFE .. . ... 3,171,333 ... 3,183,115
REPL58 IR SWAP CLO Replication ............. 1BZ oo e e 32,000,000 |........... 32,135,700 [ ooeveiiiiiiiiiins | i LTS PSP AU R 037700-AA-2 . | APID 2024-47A ....ccooeiiiiiiiiiins L N = = N 32,000,000 |........... 32,135,709
BAIN CAPITAL CREDIT CLO LTD BCC_24-
REPL58 IR SWAP CLO Replication ............. 1BZ oo e [ 5,750,000 |............ 5,772,857 | woveeeeeeeeeee [ e LTS PSP AU R 056850-AA-1 . TAFE e [, 5,750,000 |............ 5,772,857
REPL58 IR SWAP CLO Replication ............. 1BZ oo e [ 750,000 [vvvveeerinnnns 752,556 | toveveeiieieeeee [ LT PP AU R 056850-AC-7 . [3A TAFE e e, 750,000 [...eevvvvennnes 752,556
REPLSS .. IR SWAP CLO Replication ... 1,207,692 |............ 1,213,742 IR SHAP ... 056850-AE-3 . [3 1.C FE ... ... 1,207,692 ... 1,213,742
REPL58 IR SWAP CLO Replication . 5,063,949 IR SWAP . 17181U-AA-6 . | CIFC 2024-2A .. 1.A FE .5,038,417 |.. . 5,063,949
REPL58 IR SWAP CLO Replication . 6,702,745 IR SWAP . 46148H-AB-4 . | INVCO 2024-3A . 1.A FE .6,666,667 |.. .6,702,745
REPL58 IR SWAP CLO Replication .700,513 IR SWAP . 46148H-AC-2 . | INVCO 2024-3A . 1.C FE .697,812 |.. .700,513
REPL58 IR SWAP CLO Replication .1,006,381 IR SWAP . 46148H-AD-0 . | INVCO 2024-3A . 1.F FE .1,000,000 |.. .1,006,381
REPLSS .. IR SWAP CLO Replication ... B ....1,580,132 | ... IR SWAP ... 70537A-AC-6 . | PBSPK 2024-1A . 1.C FE ... 1,570,755 1,580,132
REPLSS .. IR SWAP CLO Replication ... ... 132,000,000 |... .... 1,982,097 |06/18/2025 ..... 12/17/2026 ..... IR SHAP ... 70537A-AG-7 . | PBSPK 2024-1A . 1.F FE ... 1,963,444 1,982,007
REPL58 IR SWAP CLO Replication .2,801,514 IR SWAP . 75009L-AL-0 . | RAD 2022-16A .. 1.A FE .2,788,000 |.. .2,801,514
REPL58 IR SWAP CLO Replication . 1,066,846 IR SWAP . 75009L-AN-6 . | RAD 2022-16A .. 1.A FE .1,068,000 |.. . 1,066,846
REPLSS .. IR SWAP CLO Replication ... .... 1,068,794 IR SWAP ... 75009L-AQ-9 . | RAD 2022-16A 1.C FE ... 1,063,000 1,068,794
REGATTA XXVII1 FUNDING LTD
REPLSS .. IR SWAP CLO Replication ... e 3514524 | [ IR SWAP ... 75901P-AE-6 . [REG28_24-1A ... 1.BFE ... 3,500,000 3,514,524
REPL58 IR SWAP CLO Replication .6,297,701 IR SWAP . 830110-AC-9 . | SIXTH STREET CLO LTD SIXST_24-24A [ 1.C FE .6,265,809 |.. .6,297,701
REPL5S .. IR SWAP CLO Replication ... ...955,000 |... 958,215 IR SWAP ... 92920L-A0-0 . | VOYA 2022-4A ........oooeeiiiiiiiinnnnn 1.AFE ... 955,000 ....958,215
REPLSS .. IR SWAP CLO Replication ... .... 1,475,571 IR SHAP ... 92020L-AS-6 . | VOYA 2022-4A 1.C FE ... .... 1,467,500 . 1,475,571
REPLSS .. IR SWAP CLO Replication ... IR SWAP ... 92920L-AU-1 . | VOYA 2022-4A 1.F FE ... ....651,888
REPLSS .. IR SWAP CLO Replication ... IR SHAP ... 00901F-AJ-5 . | AIMCO 2021-16A 1.AFE ... ....6,522,770
REPLSS .. IR SWAP CLO Replication ... IR SWAP ... 00901F-AN-6 . | AIMCO 2021-16A 1.C FE ... . ... 1,254,725
REPLS8 .............. IR SWAP CLO Replication 1,250,000 |....cevvenns 1,254,528 [ ooooeeeeiiiiiiiins | i IR SWAP 00901F-AQ-9 . | AIMCO 2021-16A ...........cceeeeeinnns L = = N 1,250,000 |..oceeennns 1,254,528
BENEFIT STREET PARTNERS CLO LTD
REPLS8 .............. IR SWAP CLO Replication ............. 1BZ oo e [ 3,913,000 |............ 3,926,696 | ...oooooeeeeeennns [ e IR SWAP 08186A-AJ-5 . [BSP_22-2 ......evvvviiiiiiiiiiiiiiiiiees TAFE e [, 3,913,000 |............ 3,026,6%
BENEFIT STREET PARTNERS CLO LTD
REPLS8 .............. IR SWAP CLO Replication ............. 1BZ oo e [ 847,000 [.evvvvvrnnnnns 849,389 | ..o [ IR SWAP 08186A-AL-0 . [BSP_22-2 ......evvvvvviiiiiiiiiiiiiiiees L PO = =P N 847,000 |....evvvvennnes 849,389
BENEFIT STREET PARTNERS CLO LTD
REPLSS .. IR SWAP CLO Replication ... 1.BZ .. ...739,000 |... 742,197 IR SHAP ... 08186A-AN-6 . [BSP_22-2 739,000 142,197
REPL58 IR SWAP CLO Replication 1.BZ . . 1,824,197 IR SWAP . 17181U-AA-6 . | CIFC 2024-2A .. 1,811,505 |.. . 1,824,197
REPL58 IR SWAP CLO Replication 1.BZ . .3,910,708 IR SWAP . 20001V-AU-3 . | ELMII6 2020-3A . .3,900,000 |.. .3,910,708
REPL58 IR SWAP CLO Replication 1.BZ . .267,733 IR SWAP . 29001V-AU-3 . | ELMII6 2020-3A . .267,000 |.. .267,733
REPL58 IR SWAP CLO Replication 1.BZ . .658,804 IR SWAP . 20001V-AU-3 . | ELMII6 2020-3A . .656,228 |.. .658,804
REPL5S .. IR SWAP CLO Replication ... 1.BZ .. B 1,400,000 |............ 1,404,662 IR SWAP ... 20001V-AW-9 . | ELMI6 2020-3A ... .. .... 1,400,000 . 1,404,662
REPL58 .............. IR SWAP CLO Replication ............. 1BZ oo e o, 1,000,000 |............ 1,004,439 | ooovvvvenennn [ IR SWAP 20001V-AY-5 . |ELMW6 2020-3A ......oovvvvvvveneenennes [TFFE i [ 1,000,000 |............ 1,004,439
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REPLSS .. IR SWAP CLO Replication ... 1.BZ ... 5,836,667 |............ 5,854,805 | ... [ e IR SHAP ... 20003H-AA-6 . | ELMIOOD CLO ELM_24-31 .. 1.AFE ... ....5,836,667 .... 5,854,805
REPL58 IR SWAP CLO Replication 1.BZ . ..78,000,000 1,369,667 .1,376,050 |06/23/2025 06/23/2027 IR SWAP . 20003H-AE-8 . | ELMIOOD CLO ELM_24-31 .. 1.C FE .1,369,667 |.. . 1,376,050
REPL58 IR SWAP CLO Replication 1.BZ . .958,766 .962, 221 IR SWAP . 29003H-AG-3 . | ELMWOOD CLO ELM_24-31 1.F FE .958,766 |.. .962, 221
REPL58 IR SWAP CLO Replication 1.BZ . . 9,004,586 IR SWAP . 38181C-AA-2 . | GBDC4 2025-1A . 1.A FE .9,075,000 |.. . 9,094,586
REPL58 IR SWAP CLO Replication 1.BZ . .1,818,308 IR SWAP . 38181C-AC-8 . | GBDC4 2025-1A . 1.A FE .1,815,000 |..
REPLSS .. IR SWAP CLO Replication ... 1.BZ ... 4,342,207 IR SWAP ... 38181C-AE-4 . | GBDC4 2025-1A . 1.C FE ... 4,356,000
REPLSS .. IR SWAP CLO Replication ... 1.BZ ... 1,277,161 IR SHAP ... 75009L-AL-0 . |RAD 2022-16A .. 1.AFE ... 1,261,309
REPL58 IR SWAP CLO Replication 1.BZ . . .470,916 473,746 | ... IR SWAP . 75901P-AA-4 . | REG28 2024-1A . 1.A FE .470,916 |.. 473,746
REPL58 IR SWAP CLO Replication 1.BZ . 131,000, 000 4,890,000 . 4,905,493 |06/25/2025 06/25/2026 IR SWAP . 87252G-AC-0 . | TCW CLO LTD TCW_24-2 1.A FE .4,890,000 |.. . 4,905,493
REPL58 IR SWAP CLO Replication L 2 N 1,565,000 571,432 | IR SWAP . 87252G-AG-1 . | TCW CLO LTD TCW_24-2 1.C FE .1,565,000 |.. 1,571,432
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... ... 100,000,000 |... 5,706,548 |09/23/2025 09/23/2028 ... IR SHAP ... 04020Q-AA-8 . | ARES 2024-ALF5A 1.AFE ... 5,870,000 5,002,277
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... 4,918,489 IR SWAP ... 05876N-AA-7 . | BALLY 2024-26A 1.AFE ... 4,891,667 4,918,489
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... 2,162,128 IR SHAP ... 05876N-AC-3 . | BALLY 2024-26A 1.AFE ... 2,152,333 2,162,128
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... 1,254,713 IR SWAP ... 05876N-AE-Q . | BALLY 2024-26A 1.C FE ... 1,250,000 1,254,713
REPL59 IR SWAP CLO Replication 1.BZ . .1,258,611 IR SWAP . 05876N-AG-4 . | BALLY 2024-26A 1.F FE .1,250,000 |.. . 1,258,611
REPL59 IR SWAP CLO Replication 1.BZ . 7,792,284 IR SWAP . 59801F-AA-1 . | MIDO 2024-15A . 1.A FE .7,750,000 |.. 7,792,284
REPL59 IR SWAP CLO Replication 1.BZ . . 1,254,327 IR SWAP . 59801F-AC-7 . | MIDO 2024-15A . 1.A FE .1,250,000 |.. . 1,254,327
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... .... 1,758,330 IR SWAP ... 59801F-AE-3 . | MIDO 2024-15A . 1.C FE ... .... 1,750,000 1,758,330
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... .... 5,801,951 IR SHAP ... 75009G-AA-5 . | RAD 2024-25A 1.AFE ... ....5,775,478 5,801,951
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... i, 2,265,220 IR SWAP ... 00121B-AA-7 . | AGL_2024-32A 1.AFE ... ... 2,250,000 2,265,220
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... ...645,000 |... 646,414 IR SHAP ... 00121B-AC-3 . | AGL_2024-32A 1.AFE ... 645,000 ....646,414
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... 1,170,000 |... 173,077 IR SWAP ... 00121B-AE-9 . | AGL_2024-32A 1.B FE ... ,170,000
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... .955,000 |... ....957,694 IR SHAP ... 00121B-AG-4 . | AGL_2024-32A 1.E FE ... ....955,000
REPL59 IR SWAP CLO Replication 1.BZ . .250,125 250,705 | ... IR SWAP . 00121B-AG-4 . | AGL_2024-32A .. 1.E FE .250,125 |..
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... 1,450,535 |... ,456,096 | 06/26/2025 07/07/2026 ..... IR SHAP ... 00121B-AG-4 . | AGL_2024-32A 1.E FE ... .... 1,450,535
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... 7,260,000 |............ 7,303,624 IR SWAP ... 01751V-AC-4 . | ALLEG 2025-2A ... 1.AFE ... .... 7,260,000
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... IR SHAP ... 05876N-AG-4 . | BALLY 2024-26A .. 1.F FE ...
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... IR SWAP ... 17181W-AA-2 . | CIFC_2024-4A
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... IR SHAP ... 17181W-AC-8 . | CIFC 2024-4A
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... IR SWAP ... 17181W-AE-4 . | CIFC 2024-4A . 1,964,140
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... 1,565,333 |[............ 1,570,874 IR SHAP ... 33883X-AC-4 . | FLAT 2024-2A 1.C FE ... .... 1,565,333 1,570,874
REPL59 .. IR SWAP CLO Replication ... 1.BZ ... ...740,370 |... 742,619 | ... P [ IR SWAP ... 33883X-AC-4 . | FLAT 2024-2A 1.C FE ... 740,370 ....742,619
REPL59 IR SWAP CLO Replication 1.BZ . 4,892,000 . 4,907,182 |07/08/2025 ..... |10/08/2025 IR SWAP . 67113L-Al-6 . | OCP 2019-17A .. 1.A FE . 4,892,000 |.. . 4,907,182
REPLS9 .. ... | IR SWAP CLO Replication ... 1.8Z ... 1,370,000 [..oeeeveenen 1,372,740 | oo | s IR SWAP ... 67113L-AY-2 . 1.CFE ... .. .... 1,370,000 ... 1,372,740
REPLS9 ... IR SWAP CLO Replication ............. 1BZ oo o e 432,000 |..oooeiinnenns 433,880 | .oooeeeeieieee [ IR SWAP 67113L-BA-3 . LS = = N 432,000 |oeeeeieiennns 433,880
REPLS9 ... IR SWAP CLO Replication ............. 1BZ oo e [ 3,913,333 [oooveieenns 3,925,496 | ..oooviiiiiiiiins | eereeiiiiiiii, IR SWAP 67115V-AL-6 . TAFE e [, 3,013,333 |...ooeenns 3,025,496
REPLS9 ... IR SWAP CLO Replication ............. 1BZ oo o e 955,000 |..ooeeeiieennns 957,169 | wooeeeeeeee [ IR SWAP 67115V-AN-2 . TAFE e e, 955,000 |.eeevriiiinnnns 957,169
REPLS9 ... IR SWAP CLO Replication ............. 1BZ oo e [ 1,369,667 |............ 1,374,448 | oo | IR SWAP 67115V-AQ-5 . L PO = = N 1,369,667 |............ 1,374,448
REPL59 .. IR SWAP CLO Replication ... 1.BZ .. ...955,000 |... 957,703 IR SHAP ... 67115V-AU-6 . .| 1LFFE ... 955,000 ....957,703
REPL59 IR SWAP CLO Replication 1.BZ . 2,348,000 . 2,354,462 IR SWAP . 69688N-AL-7 . | PLMRS 2022-2A . 1.A FE .2,348,000 |.. . 2,354,462
REPL59 IR SWAP CLO Replication 1.BZ . 1,468,000 . 1,469,762 IR SWAP . 69688N-AN-3 . | PLMRS 2022-2A . 1.C FE .1,468,000 |.. . 1,469,762
REPL59 IR SWAP CLO Replication 1.BZ . .955,000 ....958,464 IR SWAP . 69688N-AQ-6 . | PLMRS 2022-2A . 1.F FE ....956,000 |.. .958,464
REPL59 IR SWAP CLO Replication 1.BZ . 15,500, 000 15,572,011 IR SWAP . T2132E-AA-7 . | PIPK 2024-16A . 1.A FE 15,500,000 |.. 15,572,011
REPL59 IR SWAP CLO Replication 1.BZ . 3,000,000 .3,013,061 IR SWAP . T2132E-AE-9 . | PIPK 2024-16A . 1.C FE .3,000,000 |.. .3,013,051
REPL59 .. ... | IR SWAP CLO Replication ... 1.BZ .. B ...857,143 |... 861,411 IR SHAP ... T2132E-AG-4 . | PIPK 2024-16A . . |1.FFE .. .. 857,143 ....861,411
REPLS9 .............. IR SWAP CLO Replication ............. L 2 R RN 3,913,000 |............ 3,924,004 | .. | IR SWAP 75888B-A0-7 . | REG17 202-1A ......ovvvvvvrrnnininnnnnns TAFE e [, 3,913,000 |............ 3,924,004
REGATTA XVII FUNDING LTD REG17_20-

REPLS9 .............. IR SWAP CLO Replication ............. L 2 R RN 1,957,000 [..eevvennees 1,964,691 | wovveeenii [ IR SWAP 75888B-AS-3 . 1A eeeiiiiiiiiii L O PP N 1,957,000 |...coeenns 1,964,691
REPL59 .. IR SWAP CLO Replication ... 1.BZ .. .847,000 |... ....850,675 IR SHAP ... 75888B-Ali-4 . | REG17 2020-1A ... 1.F FE .. ....847,000 .850,675
REPL59 .. ... | IR SWAP CLO Replication ... 1.BZ .. B .955,000 |... ....957,710 IR SWAP ... 92944Y-AC-5 . | VOYA 2024-5A .. [1.AFE .. . ....955,000 .967,710
REPL59 .............. IR SWAP CLO Replication ............. 1BZ oo e o, 1,565,000 |............ 1,569,277 | tovvvvvveeieiee [ IR SWAP 92044Y-AE-1 . | VOYA 2024-5A ......cooeiiiiiiiiiiinnnns TAFE coiviiiiiiiiiieiiiies o, 1,565,000 |............ 1,569,277
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REPL59 .. IR SWAP CLO Replication ... 1.BZ ... 1,171,000 |............ 1,177,956 [07/17/2025 ..... IR SHAP ... 92044Y-AG-6 . | VOYA 2024-5A 1.C FE ... ....1,171,000 ... 1,177,956
REPL59 IR SWAP CLO Replication 1.BZ . 1,171,000 1,176,083 IR SWAP . 92044Y-AL-5 . | VOYA 2024-5A .. 1.F FE 1,171,000 |.. .1,176,083
REPL6O .. IR SWAP CLO Replication 1.BZ . 1,956,667 . 1,722,932 IR SWAP . 03771M-AC-6 . | APIDOS CLO L APID_24-50A . 1.A FE . 1,956,667 |.. 1,961,232
REPL60 ... | IR SWAP CLO Replication ... 1.8Z ... 2,935,000 |............ 2,949,323 | ... IR SWAP ... 03771M-AE-2 . [ APIDOS CLO L APID_24-50A .... .. [1.CFE ... .. .... 2,935,000 .... 2,049,323
REPLBO .............. IR SWAP CLO Replication 1BZ oo e [ 847,000 [.evvvvvrnnnnns 849,299 [ ..oooeiiiiiiinnns IR SWAP 03771M-AG-7 . | APIDOS CLO L APID_24-50A ............ LS = =R N 847,000 [.....vvvvennnes 849,299
ARES DIRECT LENDING CLO LLC
REPLBO .............. IR SWAP CLO Replication BZ s [ [ 5,870,000 |............ 5,884,751 [ .oooeeeeeieninnn IR SWAP 04020U-AA-9 . |ARESDL_25-1 ...ooovviiiiiiiiiiiiiieeees AFE e 5,870,000 [............ 5,884,751
ARES DIRECT LENDING CLO LLC
REPLBO .............. IR SWAP CLO Replication BZ s [ [ 1,565,000 |....ccevnen 1,572,100 | wevvvvvnnnnninnnns IR SWAP 04020U-AC-5 . |ARESDL_25-1 ..ooeeviiiiiiiiiiiiiiieiees AFE e 1,565,000 |....cceenns 1,572,100
ARES DIRECT LENDING CLO LLC
REPLBO .............. IR SWAP CLO Replication BZ s [ [ 2,350,000 |............ 2,341,072 IR SWAP 04020U-AE-1 . |ARESDL_25-1 ..oooviiiiiiiiiiiiiiiieeees L PO = = N 2,350,000 |........... 2,341,072
REPL60 IR SWAP CLO Replication ... BZ ... ..11,000,000 |........... 11,036,342 IR SWAP ... 06764P-AC-1 . | BARINGS CLO LTD BABSN_25-3 ......... 1.AFE ... ...11,000,000 ...11,036,342
REPL6O .. IR SWAP CLO Replication BZ . IR SWAP . 06764P-AE-7 . | BARINGS CLO LTD BABSN_25-3 . 1.C FE
REPL6O .. IR SWAP CLO Replication BZ . IR SWAP . 06764P-AG-2 . | BARINGS CLO LTD BABSN_25-3 . 1.F FE
REPL6O .. IR SWAP CLO Replication BZ . IR SWAP . 08182T-AA-7 . | BSP 2024-37A ..... 1.A FE
IR SWAP CLO Replication ... BZ ... IR SWAP ... 08182T-AA-7 . | BSP 2024-37A 1.AFE ...
IR SWAP CLO Replication ... BZ ... eeeeeee... 2,355,256 IR SHAP ... 08182T-AC-3 . |BSP 2024-37A 1.C FE ... .... 2,348,000 .
IR SWAP CLO Replication ... BZ ... ...847,000 |... 849,268 IR SWAP ... 08182T-AE-9 . | BSP 2024-37A 1.F FE ... 847,000 ....849,258
BENEFIT STREET PARTNERS CLO LTD
REPL6O ........ev..ee IR SWAP CLO Replication BZ o e [ 1,956,667 |............ 1,964,046 | .ooooirinnnnnns IR SWAP 08183F-AA-6 . [BSP_24-3 ......eevvrriiiiiiiiiiiiiiiieees TAFE e [, 1,956,667 |............ 1,964,046
BENEFIT STREET PARTNERS CLO LTD
REPL6O .......vvveeee IR SWAP CLO Replication TBZ i s e 645,000 [ouuiiiinnnnns 647,432 | oo IR SWAP 08183F-AA-6 . [BSP_24-3 ......cevviiviiiiiiiiiiiiiiieees TAFE (e o, 645,000 |..oooeneennnns 647,432
BENEFIT STREET PARTNERS CLO LTD
IR SWAP CLO Replication ... 1.BZ ... ...2,348,000 |............ 2,356,336 IR SWAP ... 08183F-AC-2 . [BSP_24-3 1.C FE ... .... 2,348,000 .... 2,356,336
IR SWAP CLO Replication ... 1.BZ ... ..25,000,000 |...........25,037,510 IR SHAP ... 13877L-AS-5 . | CANYC 2022-2A . 1.AFE ... ...25,000,000 ...25,037,510
IR SWAP CLO Replication ... 1.BZ ... ...5,000,000 |............ 5,005,821 IR SWAP ... 13877L-AU-0 . | CANYC 2022-2A ... 1.AFE ... ....5,000,000 ....5,005,821
IR SWAP CLO Replication ... 1.BZ ... ..13,000,000 |........... 13,029,645 IR SHAP ... 13877L-Al-6 . | CANYC 2022-2A ... 1.B FE ... ...13,000,000 .. 13,029,645
IR SWAP CLO Replication ... 1.BZ ... 5,000,000 |............ 5,007,454 IR SWAP ... 13877L-AY=2 . | CANYC 2022-2A .......eevvvnnnnnnnnnnnns 1.EFE ... ....5,000,000
REPL6O .. IR SWAP CLO Replication 1.BZ . . 247,307 .250,718 IR SWAP . 15033C-AC-6 . | CEDAR FUNDING LTD CEDF_24-19A ..... [1.A FE .247,307 |..
REPL6O .. IR SWAP CLO Replication 1.BZ . 3,913,333 . 3,924,580 IR SWAP . 15033C-AC-6 . | CEDAR FUNDING LTD CEDF_24-19A ..... 1.A FE .3,913,333 |..
REPL6O .. IR SWAP CLO Replication 1.BZ . .980,891 IR SWAP . 15033C-AE-2 . | CEDAR FUNDING LTD CEDF_24-19A ..... 1.A FE .978,333 |..
IR SWAP CLO Replication ... 1.BZ ... IR SWAP ... 15033C-AG-7 . | CEDAR FUNDING LTD CEDF_24-19A ..... 1.C FE ...
IR SWAP CLO Replication ... 1.BZ ... IR SHAP ... 15033C-AN-2 . | CEDAR FUNDING LTD CEDF_24-19A ..... 1.F FE ...
IR SWAP CLO Replication ... 1.BZ ... JUR IR SWAP ... 26253H-AA-9 . | DRYDEN 123 CLO LTD DRSLF_25-123 ... [1.A FE ... ...18,750,000
IR SWAP CLO Replication ... 1.BZ ... ... 3,913,333 |............ 3,920,583 IR SHAP ... 550916-AA-9 . | MAGNETITE CLO LTD MAGNE_24-47 ..... 1.AFE ... ... 3,913,333 .... 3,929,583
IR SWAP CLO Replication ... 1.BZ ... ...1,956,161 |............ 1,965,126 IR SWAP ... 550916-AA-9 . | MAGNETITE CLO LTD MAGNE_24-47 ..... 1.AFE ... .... 1,956,151 .... 1,965,126
IR SWAP CLO Replication ... 1.BZ ... 1,956,667 |............ 1,965,452 IR SHAP ... 550916-AE-1 . | MAGNETITE CLO LTD MAGNE_24-47 ..... 1.C FE ... .... 1,056,667
IR SWAP CLO Replication ... 1.BZ ... ...955,000 |... IR SWAP ... 550916-AG-6 . | MAGNETITE CLO LTD MAGNE_24-47 ..... 1.F FE ...
IR SWAP CLO Replication ... 1.BZ ... 1,957,000 |... IR SHAP ... 67707G-AQ-2 . | OAKC_21-8A-A1R AFE ..
REPL6O .. IR SWAP CLO Replication 1.BZ . .955,000 .956,707 IR SWAP . 67707G-AS-8 . | OAKC_21-8A-A2R .. A FE .956,000 |.. .966,707
REPL6O .. IR SWAP CLO Replication 1.BZ . 1,100,000 .1,101,485 IR SWAP . 67707G-AU-3 . | 0AKC_21-8A-B1R .. .CFE .1,100,000 |.. . 1,101,485
REPL6O .. IR SWAP CLO Replication 1.BZ . 11,740,000 11,784,923 IR SWAP . 749972-AA-3 . | RAD CLO LTD RAD_24-27 A FE 11,740,000 |.. 11,784,923
IR SWAP CLO Replication ... 1.BZ ... .... 1,962,208 IR SHAP ... 749972-AC-9 . | RAD CLO LTD RAD_24-27 .... 1,957,000 .... 1,962,208
IR SWAP CLO Replication ... 1.BZ ... ....5,885,731 IR SWAP ... 749972-AE-5 . | RAD CLO LTD RAD_24-27 ....5,870,000 ....5,885,731
IR SWAP CLO Replication ... 1.BZ ... eeeeeee.. 1,226,468 IR SHAP ... 749972-AG-0 . | RAD CLO LTD RAD_24-27 .... 1,223,000 ... 1,226,468
IR SWAP CLO Replication ... 1.BZ ... 3,913,333 |............ 3,924,8% IR SWAP ... 75009N-AA-0 . | RAD CLO LTD RAD_20-9A . ... 3,913,333 . 3,924,895
IR SWAP CLO Replication ... 1.BZ ... 498,208 IR SHAP ... 75009N-AC-6 . | RAD CLO LTD RAD_20-9A AFE .. 497,000 ....498,208
IR SWAP CLO Replication ... 1.BZ ... .... 1,698,286 IR SWAP ... 75009N-AE-2 . | RAD CLO LTD RAD_20-9A .CFE ... .... 1,690,560
IR SWAP CLO Replication ... 1.BZ ... IR SHAP ... 75009N-AG-7 . | RAD CLO LTD RAD_20-9A FFE ...
IR SWAP CLO Replication ... 1.BZ ... IR SWAP ... 75889H-AN-0 . | REG24 2021-5A . AFE ..
IR SWAP CLO Replication 1.BZ . IR SWAP . 75889H-AN-0 . | REG24 2021-5A . A FE
. IR SWAP CLO Replication 1.BZ . IR SWAP . 75889H-AQ-3 . | REG24 2021-5A . .CFE
REPL6O .. IR SWAP CLO Replication 1.BZ . . 2,945,273 IR SWAP . 81800U-AA-3 . | NIML 2024-3A .. A FE .2,935,000 |.. . 2,945,273
REPL6O .. IR SWAP CLO Replication 1.8Z . .955,000 957,480 | ... IR SWAP . 81800U-AC-9 . | NWML 2024-3A .. A FE .956,000 |.. .957,480
REPL60 IR SWAP CLO Replication ... 1.BZ ... ,090, 167 |... ,094,092 [09/16/2025 ..... IR SHAP ... 81800U-AE-5 . | NIiML_24-3A-B 1.C FE ... ,090, 167 . 1,004,092
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IR SWAP CLO Replication ............. 1BZ oo e [ 847,000 [eevvvvvrnnnnns 849,356 | ..ooooiiiiienni [ IR SWAP 81800U-AG-0 . | NWML 2024-3A .....ccoeeiiiiiiiiiinnnns LS = =R N 847,000 [.....vvvvennnes 849,356
IR SWAP CLO Replication ... 1.BZ .. 3,326,000 |............ 3,335,893 IR SWAP ... 83013G-AA-3 . | SIXST 2024-27A 1.A FE .. ... 3,326,000 .... 3,335,893
IR SWAP CLO Replication ... 1.BZ .. 2,348,000 |............ 2,358,988 IR SHAP ... 83013G-AC-9 . | SIXST 2024--27A ... 1.C FE .... 2,348,000 ....2,358,988
IR SWAP CLO Replication ... 1.BZ .. ...540,000 |... 541,449 IR SWAP ... 83013G-AE-5 . | SIXST 2024--27A . 1.F FE .. 540,000 ....541,449
IR SWAP CLO Replication ... 1.BZ .. 5,479,000 |............ 5,497,749 IR SHAP ... 93656F-AA-6 . | WWICK 2024-5A .... 1.A FE .. .... 5,479,000
REPL60 IR SWAP CLO Replication ... 1.BZ .. 2,348,000 |............ 2,356,076 | ... IR SWAP ... 93656F-AE-8 . | WWICK 2024-5A 1.C FE .... 2,348,000
REPL6T .. IR SWAP CLO Replication 1.BZ . 140,000, 000 .475,200 .325,802 |09/26/2025 09/26/2028 IR SWAP . 00119C-AN-1 . | AGL CLO LTD AGL_22-20A 1.A FE .475,200 |..
REPL6T .. IR SWAP CLO Replication 1.BZ . 116,000,000 1,956,667 .1,962,067 |09/22/2025 09/21/2026 IR SWAP . 00119C-AN-1 . | AGL CLO LTD AGL_22-20A 1.A FE . 1,966,667 |..
REPL61 IR SWAP CLO Replication ... 1.BZ .. 1,956,667 |.. .... 1,965,452 IR SHAP ... 00119C-AS-0 . | AGL CLO LTD AGL_22-20A ... 1.B FE .. .... 1,056,667 |............ 1,965,452
BAIN CAPITAL CREDIT CLO LTI
REPL6T ...t IR SWAP CLO Replication ............. 1BZ oo o e 955,000 |..oooeeiiennns 957,763 | woeeeeeeeeee [ IR SWAP 056912-AA-6 . TAFE e e, 955,000 |.eeevriiiinnnns 957,763
REPL61 IR SWAP CLO Replication ... 1.BZ .. 1,565,000 |............ 1,568,499 IR SHAP ... 056912-AC-2 . [5 AFE .. .... 1,565,000 .... 1,568,499
REPL6T ...t IR SWAP CLO Replication ............. 1BZ oo e [ 1,957,000 |..cevvvenns 1,967,412 | oo | IR SWAP 056912-AE-8 . L = =R N 1,957,000 |.ooeeeennns 1,967,412
REPL6T ...t IR SWAP CLO Replication ............. 1BZ oo o e 955,000 |..ooeeeiieennns 959,126 | wooveeiieeee [ IR SWAP 056912-AJ-7 . |5 LS = = N 955,000 |oeeeiieninnnns 959, 126
REPL61 IR SWAP CLO Replication ... 1.BZ ... 5,870,000 |............ 5,886,953 IR SWAP ... 05874J-AL-4 . | BALLY 2022-21A AFE .. ....5,870,000 . 5,886,963
REPL61 IR SWAP CLO Replication ... 1.BZ ... ...518,400 |... 521,484 IR SHAP ... 05874J-AN-0 . | BALLY 2022-21A AFE .. 518,400 ....521,484
REPL61 IR SWAP CLO Replication ... 1.BZ ... 2,445,833 |............ 2,456,057 IR SWAP ... 05874J-AQ-3 . | BALLY 2022-21A .. [1.CFE ... ... 2,445,833
REPL61 IR SWAP CLO Replication ... 1.BZ ... ...955,000 |... IR SHAP ... 05874J-AS-9 . | BALLY 2022-21A .. |1.FFE ...
BLUEBERRY PARK CLO LTD BLUEPK_24-
REPL6T ...t IR SWAP CLO Replication ............. 1BZ oo e [ 3,522,000 |............ 3,535,494 | L | IR SWAP 096090-AA-6 . |.eeeiiieiiiiiiiiiii TAFE e [, 3,522,000 |............ 3,535,494
BLUEBERRY PARK CLO LTD BLUEPK_24-1
REPL6T ...t IR SWAP CLO Replication ............. 1BZ oo o e 955,000 |..cooeeiiennns 959,011 | oo [ IR SWAP 096090-AC-2 . [-eeeeeieiiiieiiiieieeeee e TOFE i e, 955,000 |oeeveiineennns 959,011
CARLYLE GLOBAL MARKET STRATEGIES
REPL6T ...t IR SWAP CLO Replication ............. 1BZ oo e [ 3,913,333 [oooveieenns 3,028,071 | wooeeeeeeee [ IR SWAP 14319P-AA-9 . JCGMS_24 ......ooeeeiiiiii TAFE e [, 3,013,333 |...ooeenns 3,928,071
CARLYLE GLOBAL MARKET STRATEGIES
REPL6T ...t IR SWAP CLO Replication ............. 1BZ oo e [ 1,956,667 |............ 1,961,933 | wovvveniiii | IR SWAP 14319P-AC-5 . |CGMS_24 ......coeeeiiiiiii TAFE e [, 1,956,667 |............ 1,961,933
CARLYLE GLOBAL MARKET STRATEGIES
REPL61 IR SWAP CLO Replication ... 1.BZ .. 1,956,667 |............ 1,968,739 IR SHAP ... 14319P-AE-1 . |CGMS_24 .. |1.CFE ... .... 1,056,667 ... 1,968,739
REPL6T .. IR SWAP CLO Replication 1.BZ . 1,956,670 . 1,963,379 IR SWAP . 200020-AS-8 . | ELMIW7 2020-4A . 1.A FE . 1,966,670 |.. .1,963,379
REPL6T .. IR SWAP CLO Replication 1.BZ . .631,000 .632,575 IR SWAP . 200020-AU-3 . | ELMIW7 2020-4A . 1.A FE .631,000 |.. .632,575
REPL6T .. IR SWAP CLO Replication 1.BZ . 1,956,667 .1,964,807 IR SWAP . 200020-AW-9 . | ELMW7 2020-4A . 1.C FE . 1,966,667 |.. .1,964,807
REPL6T .. IR SWAP CLO Replication 1.BZ . . .648,000 651,347 | IR SWAP . 200020-AY-5 . | ELMW7 2020-4A . 1.F FE .648,000 |..
REPL61 IR SWAP CLO Replication ... 1.BZ .. .. 425,000,000 |... 2,152,333 |............ 2,160,351 | 09/24/2025 IR SWAP ... 20004N-AA-2 . | ELM35_24-11A-A .. 1.AFE ... ... 2,152,333
REPL61 IR SWAP CLO Replication ... 1.BZ .. 3,522,000 |............ 3,539,682 IR SHAP ... 20004N-AC-8 . | ELM35_24-11A-B .. [1.CFE ... .... 3,522,000
REPL6T .. IR SWAP CLO Replication 1.BZ . .648,000 .649,726 IR SWAP . 20004N-AE-4 . | ELM35_24-11A-C .. .. |1.FFE .648,000 |.. .649,726
REPL6T .. IR SWAP CLO Replication 1.BZ . . 2,045,252 IR SWAP . 20246A-AL-4 . | EMPOWER CLO 2022-1 LTD EMPWR_22-1 [ 1.A FE .2,935,000 |.. . 2,945,252
REPL6T .. IR SWAP CLO Replication 1.BZ . .957,236 IR SWAP . 20246A-AN-0 . | EMPOWER CLO 2022-1 LTD EMPWR_22-1 [1.A FE .956,000 |..
REPL61 IR SWAP CLO Replication ... 1.BZ .. .... 1,572,565 IR SHAP ... 20246A-A0-3 . | EMPOWER CLO 2022-1 LTD EMPWR_22-1 [1.C FE ... .... 1,565,333 .
REPL61 IR SWAP CLO Replication ... 1.BZ .. .... 1,175,008 IR SWAP ... 20246A-AU-4 . | EMPOWER CLO 2022-1 LTD EMPWR_22-1 [1.F FE ... ....1,170,667 1,175,008
REPL61 IR SWAP CLO Replication ... 1.BZ .. ... 1,967,704 IR SHAP ... 33882J-AE-2 . | FLAT_24-3A-B ........evvvvvvvnnnnnnnnnns 1.C FE ... .... 1,957,000 1,967,704
REPL61 IR SWAP CLO Replication ... 1.BZ .. .... 4,708,904 IR SWAP ... 33882J-AG-7 . | FLAT_24-3A-C .. 1.F FE ... ....4,696,000 4,708,904
REPL61 IR SWAP CLO Replication ... 1.BZ .. .... 2,046,960 IR SHAP ... 33883P-AQ-0 . | FLAT 2021-1A .. 1.A FE .. ....2,041,000 2,046,960
REPL61 IR SWAP CLO Replication ... 1.BZ .. IR SWAP ... 33883P-AS-6 . | FLAT 2021-1A .. 1.A FE .. ....540,436
REPL61 IR SWAP CLO Replication ... 1.BZ .. IR SHAP ... 33883P-AU-1 . | FLAT 2021-1A .. 1.CFE . . 2,315,997
REPL61 IR SWAP CLO Replication ... 1.BZ .. IR SWAP ... 33883P-Al-7 . | FLATIRON CLO LTD FLAT_21-1A 1.F FE .. 2,161,325
REPL6T .. IR SWAP CLO Replication 1.BZ . . 9,439,053 IR SWAP . 33888A-AE-5 . | FLATIRON CLO LTD FLAT_24-4A 1.C FE .9,392,000 |.. . 9,439,053
REPL6T .. IR SWAP CLO Replication 1.BZ . . 1,275,332 IR SWAP . 33888A-AG-0 . | FLATIRON CLO LTD FLAT_24-4A 1.F FE 1,272,000 |.. .1,275,332
REPL6T .. IR SWAP CLO Replication 1.BZ . . 2,943,231 IR SWAP . 36321R-AN-6 . | GALAXY CLO LTD GALXY_22-30A 1.A FE .2,935,000 |.. . 2,943,231
REPL6T .. IR SWAP CLO Replication 1.BZ . . 2,363,190 IR SWAP . 36321R-AQ-9 . | GALAXY CLO LTD GALXY_22-30A 1.C FE .2,348,000 |.. . 2,353,190
REPL6T .. IR SWAP CLO Replication 1.BZ . . 1,227,479 IR SWAP . 36321R-AS-5 . | GALAXY CLO LTD GALXY_22-30A 1.F FE 01,222,917 |.. 1,227,479
REPL61 IR SWAP CLO Replication ... 1.BZ .. B biiiieenn. 2,364,726 IR SWAP ... 36322A-AA-0 . | GALAXY CLO LTD GALXY_24-34 ......... [1.AFE .. . .... 2,348,000 ....2,354,726
REPL6T .............. IR SWAP CLO Replication ............. 1BZ oo e o, 2,132,767 |............ 2,135,519 | oooiiiiiiiiiiiins | eeviiiiiiiiiiinn, IR SWAP 36322A-AC-6 . | GALAXY CLO LTD GALXY 24-34 ......... 10FE ciiiiiiiiiiiiiiiiciees o, 2,132,767 |............ 2,135,519
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STATEMENT AS OF SEPTEMBER 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
REPL6T ...t IR SWAP CLO Replication ............. 1BZ oo e [ 1,447,933 |............ 1,452,010 | coovvennnn [ IR SWAP 36322A-AE-2 . | GALAXY CLO LTD GALXY_24-34 ......... L = = N 1,447,933 | 1,452,010
REPL61 IR SWAP CLO Replication ... 1.BZ .. 1,956,667 |............ 1,962,534 IR SWAP ... 46146V-AL-3 . | INVCO 2022-3A ... .... 1,966,667 . 1,962,534
REPL61 IR SWAP CLO Replication ... 1.BZ .. ...955,000 |... 957,526 IR SHAP ... 46146V-AN-9 . | INVCO 2022-3A ... 955,000 ....957,526
REPL61 IR SWAP CLO Replication ... 1.BZ .. .... 1,963,671 IR SWAP ... 46146V-AQ-2 . | INVCO 2022-3A ... .... 1,966,667
REPL61 IR SWAP CLO Replication ... 1.BZ .. IR SHAP ... 46146V-AS-8 . | INVCO 2022-3A ... L1 .
IR SWAP CLO Replication ... 1.BZ .. IR SWAP ... 527911-AC-5 . | LEWEY PARK CLO LTD LEWEY_24-1A ... [1.AFE ..
IR SWAP CLO Replication 1.BZ . IR SWAP . 527911-AE-1 . | LEWEY 2024-1A ... 1.C FE . 2,949,674
. IR SWAP CLO Replication 1.BZ . IR SWAP . 527911-AJ-0 . | LEWEY 2024-1A . 1.F FE .650,386
REPL6T .. IR SWAP CLO Replication 1.BZ . . 2,670,484 IR SWAP . 552800-BC-0 . |MCF CLO LLC MCFCL_17-1A 1.A FE . 2,665,958 |.. . 2,670,484
REPL61 IR SWAP CLO Replication ... 1.BZ .. .... 2,740,085 IR SWAP ... 55280Q-BE-6 . | MCF CLO LLC MCFCL_17-1A 1.C FE ... ... 2,739,333 2,740,085
REPL61 IR SWAP CLO Replication ... 1.BZ .. IR SHAP ... 552800-BG-1 . | MCF CLO LLC MCFCL_17-1A 1.F FE ... ....959,286
REPL61 IR SWAP CLO Replication ... 1.BZ .. IR SWAP ... 55280Q-BG-1 . | MCF CLO LLC MCFCL_17-1A 1.F FE ... .2,008,976
REPL61 IR SWAP CLO Replication ... 1.BZ .. IR SHAP ... 55055L-AS-1 . | MAGNE 2020-28A .. 1.AFE ... ... 1,961,470
REPL61 IR SWAP CLO Replication ... 1.BZ .. IR SWAP ... 55965L-All-2 . | MAGNE 2020-28A .. [1.CFE ... .... 1,959,995
REPL61 IR SWAP CLO Replication ... 1.BZ .. ... 4,909,205 IR SHAP ... 597921-AA-3 . | MIDOCEAN CREDIT CLO MIDO_24-16 .... [1.A FE ... ....4,891,667 .... 4,909,205
REPL61 IR SWAP CLO Replication ... 1.BZ .. ... 2,562,214 IR SWAP ... 597921-AE-5 . | MIDOCEAN CREDIT CLO MIDO_24-16 .... [1.C FE ... .... 2,543,667 ... 2,552,214
REPL61 IR SWAP CLO Replication ... 1.BZ .. .... 1,963,780 IR SHAP ... 67098U-AY-1 . | OAKC 2020-6A 1.AFE ... .... 1,056,667 .... 1,968,780
REPL61 IR SWAP CLO Replication ... 1.BZ .. .... 1,963,204 IR SWAP ... 67098U-BA-2 . 1.C FE ... .... 1,967,000 .... 1,963,204
REPLET .............. IR SWAP CLO Replication ............. L 2 R RN 6,848,333 |............ 6,874,546 IR SWAP 67113G-AS-6 . TAFE e [, 6,848,333 [............ 6,874,546
REPL61 IR SWAP CLO Replication ... 1.BZ .. 2,348,000 |............ 2,359,060 IR SWAP ... 67113G-Al-7 . 1.CFE . .... 2,348,000 ... 2,359,060
REPLBT .............. IR SWAP CLO Replication ............. L 2 R RN 1,369,667 |............ 1,373,612 IR SWAP 67113G-BA-4 . L Y N 1,369,667 |............ 1,373,612
REPL61 IR SWAP CLO Replication ... 1.BZ .. .638,967 |... ....639,837 IR SWAP ... 67113G-BA-4 . 1.F FE ... ....638,957 .639,837
REPL61 IR SWAP CLO Replication ... 1. ....250,739 IR SHAP ... 67403H-AA-2 . | OAKCL 2024-28A .. 1.AFE ... ....250,075 .250,739
REPL61 IR SWAP CLO Replication ... 1. .... 4,906,453 IR SWAP ... 67403H-AA-2 . | OAKCL 2024-28A 1.AFE ... .... 4,892,000 .... 4,906,453
REPL61 IR SWAP CLO Replication ... 1. ... 2,941,487 IR SHAP ... 67403H-AC-8 . | OAKCL 2024-28A 1.C FE ... .... 2,935,000 ... 2,941,487
REPL61 IR SWAP CLO Replication ... 1. IR SWAP ... 67403H-AE-4 . | OAKCL 2024-28A .. 1.F FE ...
REPL61 IR SWAP CLO Replication ... 1. ... 2,550,529 IR SHAP ... 69120N-AA-7 . | OR 2024-19A 1.AFE ... ....2,541,000 .
REPL61 IR SWAP CLO Replication ... 1. .... 1,560,230 IR SWAP ... 69120N-AB-5 . | OR 2024-19A 1.C FE ... .... 1,565,000 1,560,230
REPL6T .. IR SWAP CLO Replication 1. . 2,362,158 IR SWAP . 696924-AN-9 . | PALMER SQUARE CLO PLMRS_23-4 1.C FE .2,348,000 |.. . 2,362,158
REPL6T .. IR SWAP CLO Replication 1. .900, 397 IR SWAP . 696924-AN-9 . | PALMER SQUARE CLO PLMRS_23-4 1.C FE .897,238 |.. .900,397
REPL6T .. IR SWAP CLO Replication 1. . 3,925,579 IR SWAP . 721337-AA-3 . | PIPK 2024-17A . 1.A FE .3,913,000 |.. . 3,925,579
REPL61 IR SWAP CLO Replication ... 1BZ oo o fee00.955,000 |l 957,549 IR SWAP ... 72133T-AC-9 . | PIPK 2024-17A . 1.AFE ... ....957,549
REPL61 IR SWAP CLO Replication ... 1. .... 1,966,570 IR SHAP ... T2133T-AE-5 . | PIPK 2024-17A . 1.C FE ... .... 1,957,000 1,966,570
REPL61 IR SWAP CLO Replication ... 1. ... 1,228,289 IR SWAP ... 72133T-AG-0 . | PIPK 2024-17A . 1.F FE ... .... 1,223,000 1,228,289
REPL61 IR SWAP CLO Replication ... 1. .... 1,962,533 IR SHAP ... 83011P-AJ-6 . | SIXST 2022-21A 1.A FE .. .... 1,056,667 1,962,533
REPL61 IR SWAP CLO Replication ... 1. .... 3,145,506 IR SWAP ... 83011P-AL-1 . | SIXST 2022-21A 1.B FE .. .... 3,130,667 3,145,506
REPL61 IR SWAP CLO Replication ... 1. IR SHAP ... 83011P-AN-7 . | SIXST 2022-21A .. 1.F FE .. ....541,095
REPL61 IR SWAP CLO Replication ... 1. IR SWAP ... 88230M-AJ-8 . | TCIFC 2023-2A .... 1.A FE ..
REPL61 IR SWAP CLO Replication ... 1.BZ .. eeeeee.... 1,968,233 IR SHAP ... 88230M-AL-3 . | TCIFC 2023-2A . 1.C FE .... 1,957,000 .
REPL61 IR SWAP CLO Replication ... 1.BZ .. ...955,000 |... 958,500 IR SWAP ... 88230M-AN-9 . | TCIFC 2023-2A . 1.F FE .. 955,000 ....958,500
TEXAS DEBT CAPITAL CLO LTD
REPL6T .. IR SWAP CLO Replication 1.BZ . .648,000 .649,541 IR SWAP . 88230M-AU-3 . [TCIFC_23-2 ... .648,000 |.. .649,541
REPL6T .. IR SWAP CLO Replication 1.BZ . . 2,947,151 IR SWAP . 89532T-AQ-9 . | TRESTLES CLO LTD TREST_20-3A . .2,935,000 |.. . 2,947,151
REPL6T .. IR SWAP CLO Replication 1.BZ . . 1,549,013 IR SWAP . 89532T-AS-5 . | TRESTLES CLO LTD TREST_20-3A . . 1,545,767 |.. . 1,549,913
REPL6T .. IR SWAP CLO Replication 1.BZ . .1,965,119 IR SWAP . 89532T-AU-0 . | TRESTLES CLO LTD TREST_20-3A . . 1,956,667 |.. .1,965,119
REPL61 IR SWAP CLO Replication ... 1.BZ .. . IR SWAP ... 89532T-Al-6 . | TRESTLES CLO LTD TREST_20-3A ....433,876
REPL61 IR SWAP CLO Replication ... 1.BZ .. ...487,006 |... 490,614 IR SHAP ... 89532X-AC-1 . | TREST 2024-7A . . 487,006 ....490,614
REPL61 IR SWAP CLO Replication ... 1.BZ .. B 2,935,000 |............ 2,944,686 IR SWAP ... 89532X-AC-1 . | TREST 2024-7A . . |1.AFE .. . .... 2,935,000
REPL6T .............. IR SWAP CLO Replication ............. 1BZ oo e Joveeiiinns 1,370,000 |............ 1,873,360 | ooovvvvvninnnnn [ IR SWAP 89532X-AE-7 . | TREST 2024-7A .......coeevveeeennnnnnn, TAFE coiviiiiiiiiiieiiiies o, 1,370,000
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STATEMENT AS OF SEPTEMBER 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

REPL6T .. IR SWAP CLO Replication ... ...2,544,000 |............2,555,981 [ .ooooiiiiiiiiiiins | i IR SHAP ... .. 89532X-AG-2 . | TREST 2024-7A . .... 2,544,000 .... 2,555,981
CDX34 . CD SWAP Replication .BZ . ..50,000,000 49,547,262 27,204,175 | 05/14/2025 06/20/2035 ..... CD Swap . .277,311 .466,050 |912810-SS-8 . | TREASURY BOND . 49,269,951 |.. 26,828,125
CDX30 . CD SWAP Replication 2.8 . ..50,000,000 55,405,108 30,643,738 |04/25/2025 06/20/2030 ..... CD Swap . 719,173 .1,132,800 |912810-SS-8 . | TREASURY BOND ... 54,685,935 |.. 29,510,938
CDX35 . CD SWAP Replication 2.8 . ..25,000,000 55,899,278 27,293,615 |05/14/2025 06/20/2030 ..... CD Swap . .487,843 .566,400 |912803-FT-5 . | TREASURY STRIP (PRIN) 55,411,435 |.. 26,727,215
CDX44 . CD SWAP Replication 2.8 . ..45,000,000 51,356,922 20,616,754 |09/24/2025 12/20/2035 ..... CD Swap . .319,790 .323,785 |912810-SZ-2 . | TREASURY BOND ... 51,037,132 |.. 29,292,969
CDX40 . CD SWAP Replication ..45,000,000 13,233,832 . 8,342,762 | 08/21/2025 06/20/2030 CD Swap . .951,011 .1,019,520 |912810-S2-2 . | TREASURY BOND . 12,282,820 |.. . 7,323,242
CDX40 . CD SWAP Replication 14,654,601 .8,787,891 CD Swap . 912810-SZ-2 . | TREASURY BOND . 14,654,601 |.. .8,787,891
CDX40 .... .... | CD SWAP Replication ... B ..23,020,864 |........... 13,859,726 | ... ... |CD Swap .... JUPT . |912810-TB-4 . | TREASURY BOND ... ...23,020,864 ... 13,859,726
[0 T N CD SWAP Replication .................. 14,085,715 |........... 28,687,101 |........... 15,540,295 | 04/16/2025 ..... 06/20/2035 ... 0D SWAP evvvvviiiiiiiiiiiiiiiiiiiiiiiiee foiiiiiiianns (69,430)]...cceeennnn. 131,293 | 912810-SS-8 . | TREASURY BOND ... 28,756,531 |........... 15,409, 002
9999999999 - Totals 3,368,011,720 2,948,441,832 XXX XXX XXX 4,750,643 17,544,888 XXX XXX XXX 3,363,261,077 2,930,896,944
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STATEMENT AS OF SEPTEMBER 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 [ 1,420,294,061 |....oovoeeeeerecicieene 3 o 2,034, 777,931 oo e e 8 [ 847,224,382
Add: Opened or Acquired Transactions...............cccoveveveueeeeererenennnseeeeeeen (<1 682,776,519 |..coveeeeeeeeeeee 26 | 1,578,534,299 |..coovoveeeeeee (VI P 1,126, 343,427 | oo e 45 | 3,387,654,245
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..............cccovvurvererieenceocrereeiens DO N AT TTUURTSTRR NO D O S ST 214,335 | XXX [ 244,107,480 |............... XXX ovrvverres fereemeeeneneneneeeeeeeeeees [ D 0. SN VTN 244,321,815
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 37,217,116 XXX XXX 60,720,488
Ending Inventory 16 1,420,294,061 31 2,034,777,931 4 3,368,011,722 4 3,368,011,722
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SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens 570,825,848
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ccueueuriieieieieieieeees ceereresesieneeeenenens 58,900
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 570,884,748
Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 938,007,145
Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (367,105,137)
Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......ceuiuiriieiiiiieietetceeeie ettt s st ses s s ss s sessssnsnsnsnseeeieee e (17,260)

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

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

Part D, SECHON 1, COIUMN O ..ottt s e s s s s e s e st n s s s st ensesenaens sebseesces 1,136,264 ,384

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 (298,281,473)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies 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 822,399,177

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 1,082,386

Part D, SECHON 1, COIUMN 12 ...ttt e s bbbttt ebnne oseesseesneas 823,481,548

Total (Line 13 plus LiN€ 14 MINUS LINE 15) ......cuoieieieieiiieiiieieieieieieeeesie ettt sessssssesenesennnnsnnss ittt 15

Sio7



STATEMENT AS OF SEPTEMBER 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 808,445 [ e 1425 TAT [ | 1,425, TAT [ 517,802 | 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) eeeeeenrerrnnnns [ 678,008 |ouennnn [ 1,810,791 [ [ 10310,791 | 832,734 | [ [ [ | 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 1,146,163 |.....ccovns |oeenee 1,146,163 |......... 21,727 [eeeeeeeeeeeeeee e eeeeen o e | 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) eeeeereeennnnns [ 918,518 | 1,407,384 [ [ 1,407,384 Ll 493,886 [ [ [ [ | 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) eeeeeeeeeennnn foeeeeenn680,252 | | 1,072,772 [ o 1,072,772 ] 000892,520 [ [ e oo | 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) eeeeeeeeeeennnns [0 5,519,627 | |00 9,485,678 | oeeeni [0 9,485,678 ... 3,966,052 [.iiiiii s [ [ [ | 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 | | 7,987,512 [ [ 7,987,512 110 2,366,315 [ [ 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 7,549,071 [.ovenneenns [ 7,549,071 |...... 2,586,904 |.
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 8,888,518 |....ccevvnn |oennee 8,888,518 |...... 2,562,325 |.

APR26 SPX C @ 5514 ... |Liability Hedge ...... Exhibit 7 ... [Equity/Index [N.A. ...ccooeiinnns KB1H1DSPRFMYMCUFXTO9  [. 05/06/2025 |. 04/30/2026 |........ 41,078 |..... 235,155,9401.62) [ [ 5,430,512 [...ceeeeiiiiinns [ 7,694,000 |..eoeeeees |onnee 7,694,090 |...... 2,263,579 [cveeeeeeiiiinnn [ e | B062 ............
2,211.00/(2,228
AUG26 RTY C @ 2211 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 . 08/12/2025 |. 08/07/2026 |......... 85,933 [..... 191,504,268 [.53) | e 936,670 .oeeeeeiineeaaes feeens 1,089,898 [...cevveees |oennne 1,089,8% |......... 153,228 [ foeeiieeeeees e e | e BO62 ............
AUG26 RTY © 8 2246.23 ELLS FARGO BANK, 2,246.23/(2,3%8
........................... Liability Hedge ...... [Exhibit 7 ... |Equity/Index [N.A. ................. KB1H1DSPRFMYMCUFXTO9 |. 08/19/2025 |.08/13/2026 |.........14,025 |...... 32,802,792 .88) e Joeennnnn 130,422 | o 881,416 [ [ 881,416 [ 150,994 | [ e [ | e [BOB2 L
NOMURA GLOBAL [ | e
FINANCIAL PRODUCTS 2,255.00/(2,394
AUG26 RTY C @ 2255 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index | INC ....coeernnnns 0Z3VO5H2G7GRSO5BHJI1 . 08/26/2025 |. 08/21/2026 |.......... 9,819 |...... 23,509,337 [.27) e s 809,086 |......ccoecuuvenn feuneenn 893,261 [..cvvveee |oeenns 893,261 |.......... 84,176 [ oo e e BO62 ............
AUG26 RTY C @ 2339.18 b 339.18/(2.387
........................... Liability Hedge ...... [Exhibit 7 ... |Equity/Index |SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 |. 09/03/2025 |.08/28/2026 |.........37,966 |...... 90,631,676 |.18) s eeereeeeeenenn | 1,020,626 | [ 1,136,121 [ 1,136,121 [ 115,595 | [ s [ | eeeeeennn [BOB2 L
AUG26 SPX C @ 6298.29 WELLS FARGO BANK,
........................... Liability Hedge ...... [Exhibit 7 ... |Equity/Index [N.A. ................. KB1HIDSPRFMYMCUFXTO9 |. 08/12/2025 |.08/07/2026 |.........82,558 |..... 529,704,512].15) 8,791,221 [ [l 7,318,918 [ [ 7,818,918 [ 827,897 [ | [ [ | e [BOB2 L
AUG26 SPX C @ 6375.47 WELLS FARGO BANK, 6,
........................... Liability Hedge ...... [Exhibit 7 ... |Equity/Index [N.A. ................. KB1H1DSPRFMYMCUFXTO9 |. 08/26/2025 |.08/20/2026 |........ 80,961 |..... 525,585,858 |. .. 6,369,202 |..oeieeiciiiiin 20000 6,926,226 [ oo [0l 6,926,226 ... 557,025 [ | [ [ | eeeeennn [BOB2 L
AUG26 SPX C @ 6403.94 GOLDMAN SACHS 6,
........................... Liability Hedge ...... [Exhibit 7 ... [Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBB6K528 |. 09/03/2025 |. 08/28/2026 |........ 88,603 |..... 576,938,435 |. ......6,378,468 |.................. [...... 6,943,633 [........... [...... 6,943,633 |.........565,165 |.....ceeeeeeeiis | | | | s [BOB2 Ll
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STATEMENT AS OF SEPTEMBER 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)
AUG26 SPX C @ 6428.43 6 42843/ (6 479
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBK5P83 |. 08/19/2025 |.08/13/2026 |....... 196,138 |.. 1,270,805,561].14 eeeeeeeeeennnns [0eee 6,631,426 | |0 7,280,664 | aeenn [l 7,280,664 |.........649,238 | [ e o | e [BOB2
DEC25 RTY C @ 2157.98 WELLS FARGO BANK, 2,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 12/24/2024 |. 12/19/2025 |..........8,177|...... 19,476,715]. 996,367 |.vvueneeeinnnnnns forevvnnnnnniiiinn [een. 1,449,046 | oo |nnnl 1,440,046 .1l i463,622 [ e [ e | e |BOB2
NOMURA GLOBAL | |
DEC25 RTY C @ 2212.33 FINANCIAL PRODUCTS 2,212.33/(2,281
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VO5H2G7GRSOSBHJ91 |[. 12/31/2024 |. 12/26/2025 |.........21,416|...... 48,862,531|.59) 840,364 [ | [ 1,210,256 [ [ 1,210,256 382,226 [ [ e e | e [BOB2
DEC25 RTY C @ 2341.62 b 341.62/(2.404
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 12/17/2024 |. 12/11/2025 |.........22,334 |...... 53,708,133 (.77) s 798,016 [ e [ 943,826 [ e [0 943,826 |l 322,208 [ [ e [ | e [BOB2
MORGAN STANLEY AND | | ||
C0. INTERNATIONAL 2,382.00/(2, 441
DEC25 RTY C @ 2382 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC .........ccceeeeee 4PQUHN3JPFGFNF3BBE53 | 12/10/2024 |. 12/05/2025 |......... 25,590 |...... 62,466,981(.07) |......... 844,214 | o s 924,149 | .ooevvi [ 924,149 |......... 306,381 [...eeeeeeenieees Jeemmnneeeeeemnis foreeeeeeneeeeees feeeeeeee | e BO62 ............
DEC25 SPX C @ 5839.72 5 839.72/(6.092
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 12/24/2024 |. 12/19/2025 |.........50,315 |..... 306,563,257 (.88) 8,893,176 [ | [0 11,761,695 [ [ 11,761,695 L. 3,570,568 [ [ e [ | e [BOB2
MORGAN STANLEY AND | | ||
DEC25 SPX C @ 5882.37 C0. INTERNAT IONAL 5,882.37/(6,049
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 12/31/2024 |. 12/26/2025 |.........67,328 |.....407,279,191(.18) e 7,390,595 [ | [+222210,308,107 e f-1 ... 10,308,107 ... 8,080,929 [ [ eeeeieees feeeeene e oo | e [BOB2
MORGAN STANLEY AND | | || e
CO. INTERNATIONAL 6,036.50/ (6,089
DEC25 SPX C @ 6036.5 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ...........cce 4PQUHN3JPFGFNF3BB653  |. 12/17/2024 |. 12/12/2025 |....... 224,709 |.. 1,368,282,313(.13)  |..... 8,105,254 [oeevveiiiiinnes v o 10,836,647 |.ooeevennns o 10,836,647 |...... 3,644,786 .....ccvvvnnniins v [ e
DEC25 SPX C @ 6039.85
Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 12/10/2024 |. 12/05/2025 |....... 135,534 |..... 827,127,408 (.73) J IO 7,854,059 | ..ccvvunnns fennnnn 7,854,059 |...... 2,709,125 |.
FEB26 RTY C @ 2102.06 WELLS FARGO BANK, 2,102.06/(2, 199
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ... .. KB1H1DSPRFMYMCUFXTO9 . 03/04/2025 |.02/27/2026 |.........12,506 |...... 27,502,320 (. 13) 586,281 |... o ]eeennn 1,017,376 | .l ]l 1,017,376 .. 431,005 | veeeennn.. |BO62
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 |...... 13,563,281).96) | s 476,241 e |oeeennnnn 755,825 | .oevvvninns [ernns 755,825 |......... 279,584 .o [ 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) eeeeereeennnnns [ 815,739 | | 1,091,576 [ [ 1,091,576 |l 275,837 [ [ [ [ | e [BOB2
FEB26 RTY C @ 2272.39 b 272.39/(2.295
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBK5P83 [. 02/19/2025 |.02/13/2026 |.........51,051|..... 117,174,297 |.24) e eeeeeeeeeennnn foreeeenn 866,726 |oeeniiiiiiiies |oeeeenn 868,705 [ Leuiiiins [ 888,705 | e [ e o | e [BOB2
FEB26 SPX C @ 5830.95 5 830.95/(6.011
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 03/04/2025 |.02/27/2026 |.........51,949 |..... 312,290,375(.48) eeeeeeneeennnnns [0 5,620,362 |ouenniiiiiiiin |00 8,283,045 [ [0 8,283,945 ... 2,663,583 [ [ e [ | e [BOB2
NOMURA GLOBAL | |
FEB26 SPX C @ 5948.63 FINANCIAL PRODUCTS 5,948.63/(6, 170
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VO5H2G7GRS05BHJ91 [. 02/25/2025 |.02/20/2026 |.........35,926 |..... 221,664,139(.02) eeeeeeeeeennnn [oeeee 4,982,577 | |0 6,894,127 [ [ 6,894,127 | 1,911,550 [ [ e e | e [BOB2
MORGAN STANLEY AND ..
FEB26 SPX C @ 5991.83 CO. INTERNAT IONAL 5,991.83/(6, 110
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 02/11/2025 |.02/06/2026 |.........84,638 |.....517,215,201(.91) eeeeeeneeennnnns [0 6,874,208 | |00 8,820,022 [ e [0 8,829,922 ]..00. 1,985,624 [ [ [ [ | e [BOB2
NOMURA GLOBAL
FINANCIAL PRODUCTS )
FEB26 SPX C @ 6051.4 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [INC .....ccccereerne. 0Z3V05H2G7GRS05BHJ91  |. 02/19/2025 |. 02/13/2026 |......... 98,946 |..... 609,147,197 [.36)  |eceeiiiieeeeennes feees 7,129,059 |.ovveeiieiiiines oo 8,967,550 [..eeniines fornns 8,967,550 |....oeeeeenninnes foerrrrnnnnnrerrnen forneeereriiinnees Joereiinnneeeeiins fooreeeii | i B062 ............
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STATEMENT AS OF SEPTEMBER 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 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)
2,163.00/(2,284
JAN26 RTY C @ 2163 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |.01/14/2025 |.01/08/2026 |.......... 9,828 |...... 22,452,951(.59) | e 651,793 [ceneeeeeeeeiees foeeennnnn 982,095 | ..oevvnnnns fernns 982,095 |......... 330,302 |+eeeeeeeeeeennnn foeeeeeeeneeeee e fee ] BO62 ............
MORGAN STANLEY AND
JAN26 RTY C @ 2191.19 €O. INTERNATIONAL 2,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 01/22/2025 |.01/16/2026 |..........7,443]...... 17,570,020 |. 738,420 [oeenneiviininnnnns Joeennnnn 961,576 [ onnneeniin e l961,576 [0 223,156 |oeeenneciciiei [ e | | e [BOB2 L
MORGAN STANLEY AND
CO. INTERNATIONAL
JAN26 RTY C @ 2213 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ........ccceeeeee 4PQUHN3JPFGFNF3BB653  |. 01/07/2025 |. 01/02/2026 |.......... 9,500 |...... 21,938,920 |.36) 520,125 |+eeeeeeeeeeenenn foreeeees 728,854 [ eeveneeees [ 728,854 |......... 208,729 [.eeeeeeeneeeee Jeemmneeeeeeen feeeeeeeeneeeeen feeeee | BO62 ............
MORGAN STANLEY AND | | || e
CO. INTERNATIONAL 2,257.00/(2,315
JAN26 RTY C @ 2257 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ..........cceeene 4PQUHN3JPFGFNF3BB653  |. 02/04/2025 |. 01/30/2026 |......... 28,514 |...... 66,034,147[.85) | [ 933,548 |..evvvniiiiiinnn fens 1,260,345 [.ovveneeens [ 1,260,345 |......... K7L T £ IO FORRRR R RN RN 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 feeeeeees 629,769 [...eeeeeeeennnaes foeeennnnn 837,532 | .cevvvnins [ 837,532 | 207,764 |..oeeeeeeeeeeee Jeeemneeeeeeen foreeeeemieeeeen feeee | e BO62 ............
WELLS FARGO BANK, 5,784.00/ (5,963
JAN26 SPX C @ 5784 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....cccooeeine KB1H1DSPRFMYMCUFXTO9  |. 01/14/2025 |. 01/09/2026 |......... 43,091 |..... 256,962,837 1.26) | feeeenn 5,006,312 [ccoivviiiiineins fenenn 7,094,825 |..ccovunnnn fennnnn 7,004,825 |...... 2,088,513 [c.eiieiiiiiiiins v [ e | e BO62 ............
MORGAN STANLEY AND | | ||
JAN2G SPX C @ 5832.75 C0. INTERNAT IONAL 5,832.75/(6, 144
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 01/22/2025 |.01/16/2026 |.........24,220 |..... 148,814,219(.27) eeeeeeeeeennnns [eeeen 5,859,285 | | 6,774,515 [ [ 6,774,515 | 1,415,280 [ [ e e | e [BOB2
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 [.coovvvvnneeins fevnens 6,612,741 [..cceeeein [ 6,612,741 1...... LT/ R KU R R,
JAN26 SPX C @ 5979.93 WELLS FARGO BANK,
Liability Hedge ...... Exhibit 7 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 02/04/2025 |. 01/30/2026 |......... 98,623 |..... 600,953,333].44) | o 7,520,004 |... J IO 9,879,246 | ...cevvunns fennnnn 9,879,246 |...... 2,359,242 |.
NOMURA GLOBAL | | e
FINANCIAL PRODUCTS 5,994.00/(6, 144
JAN26 SPX C @ 5994 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [INC .. 0Z3VO5H2G7GRS05BHJ91  |. 01/28/2025 |. 01/23/2026 |........ 61,841 [..... 379,982,643].51) e | 6,243,467 |... P A 8,204,258 | ...cevvnnnn fennnnn 8,204,258 |...... LIC G4 ) N R RO RPN AR U B062
MORGAN STANLEY AND | | ||
JUL26 RTY C @ 2162.88 C0. INTERNAT IONAL 2,162.88/(2,303
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 08/05/2025 |.07/30/2026 |.........10,543 |...... 24,285,379 (.46) eeeeeeeeeennnn foeeeeenn 817,926 | |0 1,068,256 [ aaeen [l 1,068,256 ...t 250,330 [ [ feeeeeeeeeeeeeeen oo | e [BOB2
2,170.00/(2,259
JUL26 RTY C @ 2170 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 07/08/2025 |. 07/02/2026 |......... 12,523 |...... 28,207,7221.66) [ | 656,080 [....cvvvveniiiins Jeunannnns 831,745 [ .eveeeeeis [ 831,745 |......... R VATCICICN R AR R RN [N BO62 ............
MORGAN STANLEY AND | | ||
JUL26 RTY C @ 2210.45 C0. INTERNAT IONAL 2,210.45/(2,274
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 07/15/2025 |.07/09/2026 |........ 18,166 |...... 41,320,929(.63) e eeeeeeeeeennnn foeeeeenn 850,167 | e 839,669 [ i [l 839,669 ...l 189,508 [ [ e e | e [BOB2
NOMURA GLOBAL | | e
JUL26 RTY C @ 2210.51 FINANCIAL PRODUCTS 2,210.51/(2,271
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VO5H2G7GRSO5BHJ91 [. 07/22/2025 |.07/16/2026 |.........23,968 |...... 54,433,485(.09) eeeeeeeeerennnns [oeeeennn829,083 | el 1,043,862 [ e [l 1,043,862 |l 214,800 [ [ e [ | e [BOB2
JUL26 RTY C @ 2233.54 2 233.54/(2,289
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBK5P83 [. 07/29/2025 |.07/24/2026 |.........30,550 |...... 69,957,667 |.94) e eeeennnn foeeeeennn 963,242 | | 1,214,322 [ [ 1,214,322 251,081 [ [ e e | e [BOB2
6,180.00/(6,291
JUL26 SPX C @ 6180 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 07/08/2025 |. 07/02/2026 |........ 75,668 |..... 476,090,1921.83) | foeeenn 5,669,803 [.....ccvvvnnniinns feunnnn 6,638,569 [...oeeenns [onnnns 6,638,569 |........ JeLC1- i (CICH RR FRR R R R U BO62 ............
JUL26 SPX C @ 6223.63 ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBK5P83 |. 07/15/2025 |.07/10/2026 |....... 127,582 .....802,965,385]. ......6,037,180 [.......ccooeeeeies |-enn.. 6,954,506 f..niiiinn |ooeen 6,954,506 ........917,826 | e e feeeeieeeeeeen | ceeeennn [BOB2 Ll
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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)
JUL26 SPX C @ 6244.31 6 244.31/(6 323
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROSKS5P83 |. 07/22/2025 |.07/16/2026 |....... 145,660 |..... 921,101,402 .64) eeeeeeeeeennnn foeeee 7,833,595 | |22 8,908,808 | ..o fn ... 8,908,808 |...... 1,075,213 | eeieiiiieeeien [ feeeeene e e | e [BOB2
JUL26 SPX C @ 6298.39 BANK OF AMERICA, NA 6,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |........................ BATYDEBGGKMZOO31MB27 [. 08/05/2025 |.07/30/2026 |.........87,599 |.....561,737, 347 |. 16,610,221 [ |l 7,546,877 [ |l 7,546,877 .. 00936,656 o [ [ e | e [BOB2 L
BANK OF AWERICA, NA 6 301.00/(6. 431
JUL26 SPX C @ 6301 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index |....ccooovriiiinnnnnis BATYDEB6GKMZ0031MB27  |. 07/29/2025 |. 07/24/2026 |........ 77,016 |..... 495,316,852].35) oo oo 6,832,860 [.....ccvvvnueeaes founnnn 7,566,699 [...oveeees fonnnes 7,566,699 |......... 783,839 |.eeeeeeeeeennnn foeeeeeee e fee ] 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) eeeeereeernnnns [oeeeeenn989,062 |ouunn | 1,810,577 [ [ 10,810,571 321,510 [ [ e [ | e [BOB2
JU26 RTY C 6 2008, 11 WELLS 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) eeeeeeeeeennnn foeeeen 1,200,213 | | 1,581,874 [ [ 1,581,874 | 380,66 [ [ 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 FET: (VT U R 1,089,220 [...oeeeenns o 1,089,220 |......... 3347 | oo e [ BO62 ............
JUNZB RTY C 8 2131.47 b 131.47/(2.196
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROSKS5P83 |. 07/01/2025 |.06/26/2026 |.........27,804 |...... 61,059,808 |.08) eeeeeeeeeennnns [eeeen 1,085,190 |oeeneiie e 1,396,401 [ [ 1,896,401 | 311,210 [ [ e o | e [BOB2
JUN26 SPX C @ 5927.46
Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/10/2025 |. 06/04/2026 |......... 90,271 |..... 544,208,9241.61) [ | 6,231,407 [ccoovviinieenns foenee 7,682,622 [.evunneenns [ 7,682,622 |...... L5 12 1 R KU AR RN
ROYAL BANK OF
JUN26 SPX C @ 5955 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11  |. 06/24/2025 |. 06/22/2026 |....... 102,481 |..... 620,077,6871.66) [ | 6,713,530 |... J IO 8,080,404 [....coeeee fonnnnn 8,080,404 |...... 1,366,874 |.
JUN26 SPX C @ 5988.15 BANK OF AMERICA, NA 5 988.15/(6.070
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |........................ B4TYDEB6GKMZOO31MB27 |. 06/17/2025 |.06/11/2026 |....... 127,229 |..... 772,341,100 (.48) ......6,918,713 ... |.....8,643,898 |........... |...... 8,643,898 |...... 1,725,185 |. veeeennn.. |BO62
BANK OF AWERICA, NA 602500/ (6. 249
JUN26 SPX C @ 6025 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [....cccoovriiiinnnnnis BATYDEB6GKMZ0031MB27  |. 07/01/2025 |. 06/25/2026 |......... 58,592 |..... 366,168,946 [.47) e oo 8,995,630 |..evvnnereeeennnn fornes 10,578,554 [.....ccceen |nnee 10,578,554 |...... 1,582,924 ..o e oo e | s BO62 ............
MORGAN STANLEY AND | | || e
CO. INTERNATIONAL 1,992.00/(2,099
MAR26 RTY C @ 1992 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ...........cce 4PQUHN3JPFGFNF3BB653  |. 03/18/2025 |. 03/13/2026 |......... 12,789 |...... 26,848,587 [.35) | o 762,352 |.eevvenniiiiinnn fens 1,200,893 [..eeeeenns | 1,200,898 [......... 438,541 |oeveeeiniiiinen oo e [ BO62 ............
2,005.00/(2, 141
MAR26 RTY C @ 2005 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/01/2025 |. 03/26/2026 |......... 13,229 |...... 28,332,549[.70) | e 920,209 |-eevveneeeeenenn fons 1,549,382 [.ovvenene fonnnns 1,549,382 |......... 629,172 [eeeeeeeeieeee Jeemneeeeeeen o e | BO62 ............
MAR26 RTY C @ 2037.55 b 037.55/(2. 124
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 03/11/2025 |.03/05/2026 |.........16,356 |...... 34,753,392(.81) eeeeeneernnnnns foeeeend892,677 | [ 1,236,282 [ e [ 1,286,282 1l 543,605 [ [ e [ | e [BOB2
MORGAN STANLEY AND | | ||
CO. INTERNATIONAL 2,043.00/(2,128
MAR26 RTY C @ 2043 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC .........ccceeee. 4PQUHN3JPFGFNF3BBE53  |. 03/25/2025 |. 03/19/2026 |......... 17,269 |...... 36,759,311[.63) e e 836,165 |...eeeeeeeeniaes foeeees 1,266,354 [.ooveneee fonnnee 1,266,354 |......... 430,189 [..eeeeeeeieeee Jeeeeneeeeeennes foreeeeeeeeeeees fee | BO62 ............
MORGAN STANLEY AND ..
WAR26 SPX C @ 5527.45 CO. INTERNAT IONAL 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) eeeeeeneeennnnns [ 5,770,794 | 000 8,263,568 [ aannn [0 8,253,568 |...... 2,482,774 | e [ e [ | e [BOB2
MAR26 SPX C @ 5560.58 BANK OF AMERICA, NA ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |........cccceeerrreoo... BATYDEBBGKMZOO31MB27 |. 04/01/2025 |. 03/26/2026 |.........39,037 |..... 227,367,103 ]. ......6,386,063[......ccccceeeeee |-ennn. 9,241,080 f i |12 9,241,080 ... 2,854,967 oo oo Jeeeeeeiiieees foeeeeeieeeeeeeen | ceveennn [BOB2 Liiillls
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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)
NOMURA GLOBAL ..
WAR26 SPX C @ 5609.32 FINANCIAL PRODUCTS 5,609.32/(5,785
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | INC .................. 0Z3VO5H2G7GRSO5BHJ91 [. 03/25/2025 |.03/19/2026 |.........59,584 |.....344,697,611|.07 e eeeeeeeeeennnn e 6,993,374 | [0 9,428,489 [ [0 9,428,489 ... 2,435,115 | [ e o | e [BOB2
MAR26 SPX C @ 5613.36 WELLS FARGO BANK, 5,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 03/11/2025 |.03/05/2026 |.........33,351]|..... 197,123,420 . 5,719,029 [ | 8,915,919 [ 8,915,919 [0 3,196,890 e [ [ e | e [BOB2 L
MORGAN STANLEY AND
MAY26 RTY C @ 1969.08 0. INTERNATIONAL
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 05/13/2025 |.05/08/2026 |..........9,593 |...... 20,185,687 [.21) reeeeeenn799,001 [ e 1,100,258 [ s |oeeenn 1,100,258 .0 801,257 e e e e | e [BOB2
MORGAN STANLEY AND | | || e
WAY26 RTY C @ 2028.11 0. INTERNATIONAL 2,028.11/(2,124
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 05/28/2025 |.05/21/2026 |.........17,946 |...... 38,121,073 (.21) eeeeeeneeernnnns [ 987,080 |ovennnniiiis [ 1,429,259 [ [ 1,429,259 | 442,229 [ [ [ [ | e [BOB2
BANK OF AMERICA, NA b 059.00/ (2,095
MAY26 RTY C @ 2059 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index |....ccooovriiimnnnnnis BATYDEB6GKMZ0031MB27  |. 06/03/2025 |. 05/28/2026 |......... 42,679 |...... 89,436,832).57) [ s 932,963 |-eevveneeeeennnn fens 1,288,708 | ..covvvenns fennnnn 1,288,708 |......... 355,745 |.eeeeeeeeeeeeen [ e 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) eeeeereeernnnns [oeeeenn826,962 | | 1172,120 [ [ 10172,120 345,158 [ [ 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 | | 7,734,816 [ [ 7,784,816 | 1,577,706 [ [ e oo | e [BOB2
MORGAN STANLEY AND
MAY26 SPX C @ 5787.07 €O. INTERNATIONAL
Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC ...........cce 4PQUHN3JPFGFNF3BB653  |. 05/28/2025 |. 05/21/2026 |......... 50,372 |..... 301,599,328 (.44) | [ 6,707,032 [ccoovviiinieenns feneen 8,584,546 | ...cevvnnnn [ennnnn 8,584,546 |...... 1,877,514 [ [ [ e
WAY26 SPX C @ 5837.97 WELLS FARGO BANK,
Liability Hedge ...... Exhibit 7 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 05/20/2025 |. 05/14/2026 |......... 59,846 |..... 359,449,439 (.24) | fes 6,693,177 |... J IO 8,545,411 | .oeevvnnnns fennnnn 8,545,411 ...... 1,852,235 |.
BANK OF AMERICA, NA 5 886.90/(5,949
MAY26 SPX C @ 5886.9 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [....cccoovrrrrinnniss BATYDEB6GKMZ0031MB27  |. 06/03/2025 |. 05/29/2026 |....... 146,960 |..... 874,387,017(.83) oo oo 6,226,695 |... P A 7,801,508 [.evueneenns [ 7,801,503 |...... 1,674,808 [..ovvvveniiiiinn feeereeiiinnns v [ | e B062
NOV25 RTY C 8 2218.97 b 218.97/(2.514
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 [. 11/12/2024 |. 11/06/2025 |..........3,876 |........9,745,466 |.31) 862,874 [ | | 785,429 [ [ 785,429 280,917 [ [ e e | e [BOB2
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 [...... 21,631,788 .77) | VAT PO KR R 1,038,261 [..eeeeeenns o 1,038,261 |........ 386,887 [..ovvvvveiiiiinn freeeeeeiiinees feveiennecinenn [ | i BO62 ............
MORGAN STANLEY AND | | ||
CO. INTERNATIONAL 2,291.00/(2,468
NOV25 RTY C @ 2291 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [PLC .........cceeeee 4PQUHN3JPFGFNF3BB653  |. 11/26/2024 |. 11/20/2025 |.......... 6,929 |...... 17,104,029(.47)  |....... 737,661 [ Joeeeee e Joeeeennns 822,292 | .cevivi [ 822,292 |......... 289,418 ..o e e [ | 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 [ 091,639 [ [ 691,639 Ll 215,245 | [ [ [ | e [BOB2
NOMURA GLOBAL | |
FINANCIAL PRODUCTS 5,844.00/(6,007
NOV25 SPX C @ 5844 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [INC ........ceeeeeenee 0Z3V05H2G7GRS05BHJ91 | 11/19/2024 |. 11/14/2025 |......... 61,997 |..... 372,431,4781.25)  |...... 6,789,911 [ [ oo 9,748,647 [..oeeveeees |onnnns 9,748,647 |...... 3,098,919 |.eeeeeeeeeenn foeeeeee e [ 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 [ 7,635,402 [ [ 7,685,402 |1l 2,547 277 [ [ [ [ | e [BOB2
NOV25 SPX C @ 5894.64 ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 11/26/2024 |. 11/21/2025 |.........78,449 |.....471,659,707 . ......6,488,517 ..o | |2 8,809,740 | i [, 8,809,740 )...... 2,835, 148 | ooiii s [ feeeeeeeeeeeeeeen 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)
598640/ (6065
NOV25 SPX C @ 5986.4 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 12/03/2024 |. 11/28/2025 |....... 123,210 |..... 747,287,132].15)  |...... 6,691,535 |..eeeeeeeeeeees foeeemeeeeeeeeenn feees 9,087,290 [..euuneeees fornnne 9,087,290 |...... 3,064,847 [..eeeeeeeeeee e o e | BO62 ............
MORGAN STANLEY AND
0CT25 RTY C @ 2173.56 0. INTERNATIONAL 2,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 [. 10/15/2024 |. 10/10/2025 |........ 11,461]...... 26,134,518 . e 122,199 [ i | 1,204,386 [ e [ 1,204,386 el 494,121 [ [ [ [ | e [BOB2
WELLS FARGO BANK,
0CT25 RTY C @ 2174 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....ccccooeeeee KB1H1DSPRFMYMCUFXTO9  |. 10/08/2024 |. 10/03/2025 |......... 19,972 |...... 44,425 1181.37) | 572,198 |-eeeeeeeeeeiees [oeeeenneeeeeenen feeens 1,005,632 [...cccevvnn |oennee 1,005,632 |......... 390,194 |oeeeeeeeeeeeeeen [ e e BO62 ............
MORGAN STANLEY AND | | || e
0CT25 RTY C @ 2189.36 C0. INTERNAT IONAL 2,189.36/(2,251
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 11/05/2024 |. 10/31/2025 |........ 16,861 |...... 37,965,071(.65) 824,026 [ | [l 972,121 [ 972,121 356,169 [ [ [ [ | e [BOB2
0CT25 RTY C 6 2202.81 WELLS FARGO BANK, 2 202.81/(2,258
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXT09 [. 10/29/2024 |. 10/23/2025 |.........26,976 |...... 60,924,487 (.47) 856,218 [ | | 1,414,084 [ [ 1,414,084 L 548,425 | [ e e | e [BOB2
MORGAN STANLEY AND | | || e
0CT25 RTY C @ 2231.26 0. INTERNATIONAL 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 [ i o 1,174,356 [ [ 1,174,386 |l 503,840 [ [ e [ | e [BOB2
WELLS FARGO BANK, 5.671.00/(5,842
0CT25 SPX C @ 5671 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....cccocoeeee. KB1H1DSPRFMYMCUFXTO9  |. 11/05/2024 |. 10/31/2025 |......... 39,800 |..... 232,531,5001.50)  [...... 4,682,868 [...ceevnneeeeens [ oo 6,715,595 | .oovvvnnnns fennnnn 6,715,595 |...... 1,838,814 [ [ e foeeee | BO62 ............
JELLS FARGO BANK. 5.675.00/ (5,775
0CT25 SPX C @ 5675 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....ccccooeinn KB1H1DSPRFMYMCUFXTO9  |. 10/08/2024 |. 10/03/2025 |......... 62,204 |..... 359,289,0601.98)  |...... 4,208,918 |.uevniiiiiiinens | fes 6,279,219 | .eeevnnnns [ennnnn 6,279,219 |...... 1,693,668 [....evvvveeieeins [ [ o
0CT25 SPX C @ 5723.25 5 723.25/(5.89
Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/15/2024 . 10/10/2025 |......... 40,029 |..... 236,047,4101.91) ..4,791,071 J IO 6,935,354 |......cevnn |oennne 6,935,354 |...... 2,062,184 |.
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 o ]eenn. 6,935,055 ... ...oil ).l 6,935,065 |...... 2,046,449 |. veeeennn.. |BO62
0CT25 SPX C @ 5832.94 5 832.94/(5.871
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROBKS5P83 [. 10/22/2024 |.10/17/2025 |....... 181,083 |.. 1,063,227,024 |.49) e 4,795,078 [ e [0 6,928,292 [ [ 6,928,292 |11 2,181,797 [ [ e e | e [BOB2
SEP26 RTY C 6 2338.27 b 338.27/(2.412
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 09/09/2025 |.09/03/2026 |........ 17,661 |...... 42,614,050 (.89) eeeeeneernnnnns [ 796,774 | |00 809,893 [ e [0 809,898 | B3 19 [ [ e [ | e [BOB2
MORGAN STANLEY AND | | ||
SEP26 RTY C @ 2373.75 C0. INTERNAT IONAL 2,373.75/(2,426
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 |. 09/16/2025 |.09/10/2026 |.........33,571...... 81,473,124(.89) eeeeeeeeeennnn foeeeen 1,008,727 |oceiiieeiiies |oeeen 1,066,524 [ Lennnnnn [ 1,066,524 .t 59,797 [ [ e oo | e [BOB2
239,00/ (2,488
SEP26 RTY C @ 2392 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/23/2025 |.09/18/2026 |........ 18,698 |...... 46,531,656 [.59) s [ 1,068,609 |...oeveiviinnnnns fooens 1,016,182 | .coeevennns [onnnns 1,016,182 |......... [(S7 723 O RN RN RN [ BO62 ............
2,407.00/(2,472
SEP26 RTY C @ 2407 ... |Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/30/2025 [. 09/25/2026 |......... 24,962 |...... 61,707,312].05) e foeeeennnd 883,156 [...eeeeeeeeniees foeeennnnd AT (R I 914 177 |.......... 31,022 |eeeeeeeeeeene foeeeeeneeee [ e | BO62 ............
SEP26 SPX C @ 6410.13 BANK OF AMERICA, NA t.i.,410.13/(6,547
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |........................ B4TYDEBBGKMZOO31MB27 [. 09/09/2025 |.09/04/2026 |.........49,976 |.....327,214,861|.44) eeeeeeeeennnnnn [ 4,698,244 | 4,960,174 [ [ 4,960,174 261,930 [ [ e [ | e [BOB2
SEP26 SPX C @ 6480.35 WELLS FARGO BANK, ,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 |. 09/16/2025 |.09/10/2026 |.........52,128 |..... 347,680,207 . ......6,755,789|.......cccceeeeien |-on... 6,906,082 f..uniiiinn | 6,906,082 ......... 150,298 | e e feeeeenieeeeeeeen | eeeeennn [BOB2 Ll
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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)
6.563.60/(6.,623
SEP26 SPX C @ 6583.6 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |.09/18/2025 [.09/17/2026 |......... 27,048 |..... 179,141,609].10) oo foeeeenenn 734,962 |.eeeeeeeeeeennnn fereeeees 739,704 [ .eveeneeees [ 739,704 |........... BTA2 | oo e e | s BO62 ............
SEP26 SPX C @ 6588.98 WELLS FARGO BANK, 6,
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |N.A. ................. KB1H1DSPRFMYMCUFXTO9 [. 09/29/2025 |. 09/25/2026 |.........53,262 |..... 353,048,232]. e 1,451,390 [ | 1,452,830 [ e | 1,452,830 [ 148 | [ e e | e [BOB2 L
SEP26 SPX C @ 6591.61 BANK OF AMERICA, NA
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |........................ BATYDEBBGKMZOO31MB27 . 09/17/2025 |.09/16/2026 |.........49,267 |..... 326,697,360 . 16) e 1,316,414 [ | 1,845,314 [ e 1,345,314 28,899 | e e e | e [BOB2 L
SEP26 SPX C 8 6599.49 6 599,49/ (6,639
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index [SOCIETE GENERALE .. O2RNESIBXP4ROTDBPU41 |.09/16/2025 |.09/15/2026 |.........50,033 |..... 332,173,500 (.09) eeeeereenens oo 1,382,385 [ [ 1,364,175 | o 1,368,175 [ 20,790 [ [ oo foeeeeeeeieeeee | e |BOB2
SEP26 SPX C @ 6614.12 6 61412/ (6,653
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUSMPROSK5P83 |. 09/19/2025 |.09/18/2026 |.........36,219 |..... 240,994,344 .81) e eeeemnnn oo 972,118 | [ 984,155 [ [ 984,155 | 12,087 [ [ e e | e [BOB2
SEP26 SPX C 8 6622.73 6 622.73/(6.662
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 09/25/2025 |. 09/24/2026 |.........23,558 |..... 156,954,233 .46) eeeeeneerrnnnns [oeeeenn622,874 | | 837,025 [ [ 637,925 | 15,052 [ [ [ [ | e [BOB2
SEP26 SPX C 8 6626.36 662636/ (6666
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index | SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 [. 09/30/2025 |.09/28/2026 |.........46,360 |..... 309,041,323(.12) eeeeeeeeeennnnes foeeeen 1,251,720 | e 1,253,682 [ o 1,253,832 | 1,912 | [ e e | e [BOB2
SEP26 SPX C @ 6641.5 |Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. O02RNE8IBXP4ROTDBPU41 |. 09/24/2025 [. 09/23/2026 |......... 46,747 |..... 312,333,068(.35) [ feeenn 1,241,016 [.oovveenneeeees v 1,260,943 [.oeveneeens [ 1,260,943 |.......... ISR 7 PO EPR [ RN
SEP26 SPX C @ 6643.57
Liability Hedge ...... Exhibit 7 ... |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/30/2025 [. 09/28/2026 |......... 82,918 |..... 554,176,6491.43) | e 2,215,984 |... J IO 2,233,309 [..oeveiinnn foeeen 2,233,309 |...
SEP26 SPX C 8 6643.72 6 643.72/(6.683
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 [. 09/30/2025 |.09/29/2026 |.........40,376 |..... 269,856,226 |.58) ...... 1,079,049 [... o]eeenn. 1,087,223 |.onell ]l 1,087,223 . TR 11173
SEP26 SPX C 8 6648.78 BANK OF AWERICA, NA 6 648.78/ (6,688
........................... Liability Hedge ...... |Exhibit 7 ... [Equity/Index |................oooonn.. BATYDEBBGKMZOO31MB27 . 09/22/2025 |.09/21/2026 |.........34,860 |..... 233,167,036 |.67) eeeeeeeeeennnn foeeeeennn 940,871 | [ 988,905 [ [ 988,905 | (1,988)] e [ feeeeeeee e e | e [BOB2
JELLS FARGO BANK. 6.677.00/(6,717
SEP26 SPX C @ 6677 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index [N.A. .....ccccoeeine KB1H1DSPRFMYMCUFXTO9  |. 09/23/2025 [. 09/21/2026 |......... 72,029 |..... 483,823,1151.06) | foeeenn 1,934,699 [covvniiiiiinnnn oo 1,909,944 [...oooeeein [ 1,909,944 |......... (26 I RN R IR [ BO62 ............
6,677.00/(6,717
SEP26 SPX C @ 6677 .. |Liability Hedge ...... Exhibit 7 ... |Equity/Index [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 09/23/2025 |. 09/22/2026 |......... 39,894 |..... 267,970,392].06)  feeiiieiieeeees |enens 1,067,563 [-.ooevvnenieieaes Jeennen 1,057,693 [..ooevennn |oenee 1,057,698 |.......... (9,870)[-+eeevennnnreernn fomereeennnnnaes ferrnnnnereernnnn frrneeernnninnneees | coveeinnn B062 ............
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 88,706,302 | 279,694,200 477,612,634 | XXX 477,612,634 | 111,676,060 XXX XXX
3.690000 1Y SOFR SWAP [Fixed Income Security Interest
RATE CAP ... . |Rate... . [UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |. 04/21/2016 |. 04/23/2026 |.... R 82,000,000 |..... 3.69/(4.69) |........ 128,000 (112,683)|.
4.178 1Y SOFR SWAP ncome Secur i ty Interest WELLS FARGO BANK,
RATE CAP iivvviiiineee | oieiiiiiiiinieeciiiinnnns Dl e Rate.....ccooes [INJAL oot KB1H1DSPRFMYMCUFXTO09 |. 12/09/2015 |. 12/08/2025 |.......eeeeeeee fonnns 219,000,000 ..... 4.18/(5.18) |......... 330,898 |-..nueeeeernnies forerennnninnrerenn foreeneeeennnees [ereeririnnn Jerneeeeeenen freeeees (260,709)[-...eeeeeenneraee Jennnnnns (24,736)]----eeeermnmnans foorrmmnnnneeeennn [ ceviinnnns B053 ...ceeunnnns
0179999999. Subtotal - Purchased Options - Hedging Other - Caps 458,898 88,380 26,936 | XXX 26,936 (373,3%2) (34,299) XXX XXX
10Y RTP 5.000000 Fixed Income Security GOLDMAN SACHS
1/30/2026 .o [ [0 IR Duration..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 01/31/2024 |. 01/30/2026 |...eevveeevevenn fennnn 150,000,000 |..... SOFR/(5.00) |[...... 1,875,000 |- eevvneeeeeeennnn foeeeeeeeeiees s VA VN (P I 33,017 |..... (1,596,557)|-vveeeeeeennnes foeeemmmmneeeeeenn feeeeeeeemnieees Joeeemeeeeeeee [ v BO311 ..........
10Y RTP 5.370000 Fixed Income Security GOLDMAN SACHS
2/9/2026 ....cooveieeee | [0 IR Duration..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/07/2024 |. 02/09/2026 |.....eeeevevenn fennnn 150,000,000 |..... SOFR/(5.37) |...... 1,642,500 [.eeeeeneeeeces e foeeeeenas LEI7:) R N 15,425 |..... (1,052,440)]- 2 eeeeeeeemnes foeeemmmneeeeeennn fereeeeeeemeieees feeemeeeeeeeee [ v BO311 ..........
10Y RTP 6.180000 Fixed Income Security Interest BANK OF AMERICA, NA
3/28/2026 ......coevneee | [0 IR Rate...ccoevene | vnieiiiiiiiineeee RBOPEZSDGCO3JSBCEU02  |. 03/24/2025 |. 03/24/2026 |.......eeeevenn fennnn 550,000,000 ..... SOFR/(8.18) [eveeeeeeemnnnans foeeennnn 687,500 [-eeeeeeneeeeennn foeeeees 28,214 | oo [ 24,214 ....... (B63,286)[-. e eeveeennreee Jeemmmnreeeemnnis foereeemmmnieeeeeen foeeeeeeees | e BO311 ..........
10Y RTP 6.200000 Fixed Income Security Interest
2/6/2026 ... . |Rate... . | JP MORGAN CHASE ... BATYDEB6GKMZO031MB27 |. 02/06/2025 |. 02/06/2026 |.... . |--1,000,000,000{..... SOFR/(6.20) |-vvvueeeeeemnnnnas fooeees 1,700,000 |... 14,240 |..... (1,685,760)[.
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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)
15Y RTR 2.700000 Fixed Income Security
12/15/2026 .ovveeeees [ oo [0 IR Duration..... BARCLAYS BANK PLC  7HBGLXDRUGQFUSTRNES7  |. 12/15/2023 |. 12/15/2026 |........eevvvven founnns 50,000,000..... 2.70/(SOFR) [...... 1,652,500 [oeeiiviiiniies feeennieiiiiins Joeeeinnnn 219,392 | oo [ 219,392 |....... (PZXTR VA R FURR R R TN BOS3 ......eennnt
15Y RTR 2.800000 Fixed Income Security
6/15/2026 ...oovvniiies | [0 IR Duration..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/13/2023 |. 06/15/2026 |........evvvven feunnns 30,000,000..... 2.80/(SOFR) |[...... 1,130,250 [oneiiiiinieees v foeeeeiinns FERCE 2 I 79,938 |....... (QESCIYL)) FP RN PR TR BO311 ..........
NOMURA GLOBAL
20Y RTR 2.750000 Fixed Income Security FINANCIAL PRODUCTS
B/11/2026 .eeveeeeeeee | e [0 IR Duration..... INC o G5GSEF7VJP5170UK5573  |. 05/09/2023 |. 05/11/2026 |...eevveeeeeeen fennnns 50,000,000 |..... 2.75/(SOFR) |...... 2,680,000 [-eeeeennneeeeenn Joremeeeeeemeies foeeeennnns 90,288 [.evveneeees foreeaeene 90,288 |....... (268,290)[-- e eeeeenneeeee Jeemnnneeeeemnni foeeeeemmeieeeeeen foeeeeeee | s BO311 ..........

MORGAN STANLEY

25Y RTR 2.640000 CAPITAL SERVICES,

1/25/2029 .............. Duration..... INC oo 0Z3VO5H2G7GRSOSBHJ91  [. 01/25/2024 |. 01/25/2029 |.....vvvvvveens |oeee 75,000,000..... 2.64/(SOFR) |...... 3,157,500 |.evvveeeeeiiins e [ 1,213,732 | oo | 1,273,732 |..... [N YATE) RO R PP AU NN [-[0x )| BT
5Y RTP 6.211000 Interest
2/13/2026 .............. Rate........... BNP PARIBAS ........ 17331LVCZKQKXST7XV54 [ 02/13/2025 |. 02/13/2026 |....evvvvreeanns |onee 827,000,000..... SOFR/(6.21) [eveeeeiiiiiiaenas [ 864,215 [coeeeiiiiieee | 1,30 [ [ 1,301 ... (862,824))...ciiiiieenin | e s | e BO311 ..........

MORGAN STANLEY

7Y RTP 6.165000 Interest CAPITAL SERVICES,

2/6/2026 ... Rate... . ROMUWSFPUBMPROBKSP83  |. 02/06/2025 |. 02/06/2026 |.... . |--1,000,000,000..... SOFR/(6.17) |.... 2,958 |.cevnennnns I 2,958 |..... (1,277,042)|...

15Y RTR 3.000000 BANK OF AWERICA, NA

6/29/2026 .............. Duration..... |.eeeeriiiiinnnniininnns 17331LVCZKOKX5T7XV54  |. 06/29/2023 |. 06/29/2026 |.......eeeeeeen feunnnn 50,000,000 |..... 3.00/(1.50) |...... 2,061,250 [..eeeeeeenninees foeeemnneeeeeenenn o 222,645 | .ooovvn [ 222,645 |....... (285,320)]-cvvvmeeeeemnnn foeeeemmmeeeeeeen feeeeeeeeeeeees e [ e BO53 ..ceveeennns
20Y RTR 2.100000 BANK OF AMERICA, NA

6/14/2027 .............. Duration..... |.eeeeriiiiinnnniininnns BATYDEB6GKMZ0031MB27  |. 06/08/2022 |. 06/14/2027 |.....evvueveeen feunnnn 50,000,000 |..... 2.10/(0.25) [...... 2,225,000 [-..eeeeeenninees foeeennneeeeeenenn o 131,288 [.eeeeeees oo 131,238 |....... (156,521)[-. e eeeeeeeeeeee Jeemmneeeeeemnns foeeeeemmeieeeeeen foeeeeeee | s BO311 ..........
20Y RTR 2.200000 WELLS FARGO BANK,

6/15/2026 .............. Duration..... NA e BATYDEB6GKMZ0031MB27  |. 06/13/2022 |. 06/15/2026 |.....evueeeeenn fennnn 100,000,000 |..... 2.20/(0.25) [...... 4,725,000 [..eeeeeeeeennees foeeemnnieeeeeennn foeeeeeeens (K174 [ [ I 63,216 |....... (210,913)[- e eeeeeeeeeee e eeeenn foeeeeeeeeeeeeeen [ | s BO311 ..........

NOMURA GLOBAL

20Y RTR 2.800000 FINANCIAL PRODUCTS

5/1/2026 ......cuunnnnn. Duration..... INC .ovviiiiiiiiiiens KB1H1DSPRFMYMCUFXTO9  |. 05/02/2023 |. 05/01/2026 |........evvveen feunnns 50,000,000..... 2.80/(1.55) [...... A TE V1V R KPP RN 89,413 | .o [ 89,413 |....... (262,317)[.eeveiieieeens Jevrineeeeeeine [ e | e BO311 ..........
30Y RTR 3.300000

8/21/2026 .............. Duration..... CITIBANK, N.A. .... 0Z3VOSH2G7GRSO5BHJ91 |. 08/21/2023 |. 08/21/2026 |........cceeeven feunnns 25,000,000..... 3.30/(1.60) |...... 1,662,500 |.eevvvenneieiiinnn [ e 362,513 | .eeeenin [ 362,513 |....... (CYCIYED R FUR R RN TN BO311 ..........
5Y RTP 6.544000

5/28/2027 .............. Duration..... CITIBANK, N.A. .... [17331LVCZKQKXST7XV54 |. 05/29/2025 |. 06/02/2027 |.......eevvvveen founns 500,000,000]....... SOFR-6.54 [....ovvvvnniiiins |ovnnn 1,175,000 |..oveeniiiiinnnns foovennnn 308,082 |.eeueneeens [ 308,032 ]....... (866,968)]...vvvvenriiiinnn foenniriiiiniinnnns fovvennnnnniiinnns fooviiiins | eeeeeiinnn B053 ............
0209999999. Subtotal - Purchased Options - Hedging Other - Other 25,086,500 5,706,715 2,931,652 XXX 2,931,652 (11,111,740) XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 114,251,700 | 285,400,915 88,380 [ 480,571,222 XXX 480,571,222 | 100, 190,928 (34,299), XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
ASCENT Holding Co ‘ ‘ _ ‘ ‘ | ‘ ‘ |

Warrant .o.oooviviiiins | vevieiiiiniiiiiiiins | v Equity/Index | .ooeeeiiiiiiiiiiiiiins i foieieen cenens foeeeeen aeeees foeniins 344,162 |.......... 598,842)....ccuunnns 3 O O O I O T T AP TP PNl AT PP TUTPTTN ITTTTTOUUUN T Turr
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 88,706,302 | 279,694,200 477,612,634 | XXX 477,612,634 | 111,676,060 XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps 458,898 88,380 26,93 | XXX 26,936 (373,392) (34,299) XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other 25,086,500 5,706,715 2,931,652 XXX 2,931,652 | (11,111,740) XXX XXX
0499999999. Total Purchased Options 114,251,700 | 285,400,915 88,380 [ 480,571,222 XXX 480,571,222 | 100, 190,928 (34,299), 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
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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 Iltem Exposure | Entity (b)
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 Chicago Mercantile 5.12/ (SOFR+11.4
6/11/2029 .oovvviiieeee | Dl e Rate........... Exchange ............ 549300LC02FLSSVFFR64  |. 02/14/2008 |. 06/11/2029 |...eevvuueeeenn founnns 11,500,00005 bps)  feeeiiiiiiiiiiieees Jernneeeeeeniins foeeeeeens 54,052 |.eevvnnineeeennns e [ 649,313 |..unniieiiiiies forrernennereerinn [reereeennineees ferreennnneeeenenn feaeeeeens 110,583 [ ..ooennent BO31 ..oeeenneees
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 54,052 XXX 649,313 110,583 | XXX XXX
CSWAP: EUR/USD STADIUM FUNDING TRUST WELLS FARGO BANK,
09/30/2052 ............. - VALENCIA ooveeeneeee [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 05/07/2025 |. 09/30/2052 |.....evvueveeen feunnnn 19,196,710|..... 7.84/(5.82) |oeveueeeeeemennns foeeeemmeeeeeeenn [ 93,516 |....... (660,786)]...cevvvvnn Jeemnnnnnn 118,483 |......... 523,199 |....... (641,346)]...eeeeeeeneeeee feeeemeneeeeeennnn foreeeeees 498,922 | .......... B023 .....oeennnt
CSWAP: GBP/USD BROMFORD FLAGSHIP
04/22/2040 ............. LIMITED wevveeeeenee [0 IR Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/25/2025 |. 04/22/2040 |......eeueeveeen feunnns 11,650,500 |..... 5.71/(6.06) [-oeeeeeeenneeeeee Joemeeeeeeenies [ (30,476)....... (465,751)[ cevvenenes fonnes (419,280))-+. e eeeeenneeee feeeees (465,751 eeeeeeneeee foeeemeneeeeeennnn foreeeeees 222,353 [ .oevennnns B023 .....oeennnt
CSIAP: GBP/USD HOWARD DE WALDEN BANK OF AWERICA, NA
07/09/2037 ..cevvunnnen. ESTATES LIMITED ...... [0 IR [T 11T R N BATYDEBBGKMZ0031MB27  |. 06/12/2025 |. 07/09/2037 |.eevveueveeennn foeeee 3,400,000 ..... B.77/(5.83) [oveueeeeemnnaens foeemmmeeeeeenin oo (16)f.......... 34,375 | .evveni [ 166,546 |..eevvveeeeeeenn forneees 34,375 |oeeeeeeeeee [ s 58,349 | .......... 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 |..... T A43/(7.38) |oeeeeeeeemmnnns foeeeemeeeeeecas feeenns (111,132)f..... (2,297,691)] .eevvnnnen foanes (791,189)|...... 1,363,336 |....... (185,495))....eeeeeeeeeeee Joeeemmneeeeeeennn o 820,943 | L B023 .....oeennnt
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE MUFG SECURITIES
02/05/2044 ... . | COMPANY ... «eer |Currency..... EMEA PLC .... .. UTMB1AY481YLIOR75625 |. 10/02/2018 |. 02/05/2044 |.... P PO 3,527,020 |..... 4.65/(4.85) |.. ..6,883].........279,546 | ... ....455,515 |... . (213,638)....
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 fearee 3,886,920 ..... 4.73/(4.90) [ovemeeeeemennees foeemmmeeeeeeens feeeeeeeens 8,599 |........ 308,071 [.eeevvenn Joeennnnnn 529,442 |.ceeeeeeeeean s (285,438)]«cevvveeeeeennn feeeeeeeenniieees Jeeenn 93,946 [ Loiiililll B023 ...coeeennnt
CSWAP: USD/AUD FLINDERS PORT HOLDINGS
05/07/2039 ... . |PTY LD ... ... |D1 . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.02/06/2019 [.05/07/2039 |.... P PO 4,207,880 ..... 4.62/(4.72) |.. ..6,687].........297,656 | ... ....514,816 |... . (257,238)....
CSWAP: USD/AUD LONSDALE F MIZUHO CAPITAL

07/11/2039 .....ee.... LTD oo [ Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02 . 04/09/2019 |. 07/11/2039 |.vevevenvavenes fernene 38,325,690 |.....4.21/(4.35) |-vovereerereienns forreeerieeeeies e 69,002 |...... 2,736,025 [ .eoveees [ovnne 4,425,771 [oeeeees [ (2,341,300)]- . veveeveeee foreneneeieneenenes foreenns 71,515 | o B023 ..voveee
CSWAP: USD/AUD BRISBANE AIRPORT

07/18/2028 ... .. | CORPORATION PTY L ... . |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNEQ7 ~|. 04/20/2018 |.07/18/2028 |.... I 29,049,300 |.....4.15/(4.44) |.. 84,356 |...... 3,997,357 [eoveeeies [oenne 4,017,859 |... ....(1,648,066)|.... 243,044

CSWAP: USD/AUD BRISBANE AIRPORT

08/01/2029 ............. CORPORATION PTY L ... [D1 ..oveee Currency..... CITIBANK, N.A. ... ES7ODZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |.everrvereries |ovnne 11,260,800 |.....3.67/(3.48) |-vveveeverrerenns forreeeerieieieies oo 38,855 |......... 656,803 |..vevevens fornennns 833,859 |- [ennne (B97,598)..cveveveieres [ oo 110,309 | vovenee B023 ..voveee
CSWAP: USD/AUD BRISBANE AIRPORT

08/01/2031 ............. CORPORATION PTY L ... [D1 ..oeeeee Currency..... CITIBANK, N.A. ... ES7ODZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 |..cverreerries |ovene 10,275,480 [.....3.77/(3.66) [ceveveveeeereias fooreerieiiiees e 30,768 |......... 599,333 |.eveveis foreeean 858,278 |- o (636,555)[. v [oeeeeieieieiens foreeenns 124,142 oo B023 ..vovnee
CSWAP: USD/AUD MIZUHO CAPITAL

08/28/2029 ............. ISPT FINANCE PTY LTD [D1 ............ Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02 . 05/30/2019 |. 08/28/2029 |....vveuvvenrs fevene 15,545,250 |.....3.54/(3.38) [evevevrruereriens foreerienrieens e 42,869 |......... 633,379 [ .vorverenes [ 868,575 |-veuveveiereiens foreeene (980,992)f. v [oreeeieieieien o 153,739 | eeene B023 ..voveee
CSWAP: USD/AUD LONSDALE FINANCE PTY

10/1/2028 ..vovnne LTD oo [ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNEQ7 ~|.06/27/2018 |. 10/01/2028 |v.vevvevevries |ovene 10,917,960 ... 4.20/(4.42) |ovvenvevereens oo oo 31,703 |...... 1,109,263 | .evevevens forne 1,158,971 [oevveeeieeeiens o (645, 278)..cveveeeees [ o 94,639 | oo B023 ..vovnee
CSWAP: USD/AUD QPH FINANCE CO PTY BANK OF AVERICA, NA

10/18/2048 ............. LIMITED v [ CUPFENCYcaves | vrenereenereenereenenas BATYDEB6GKMZO031MB27 |, 07/18/2018 |. 10/18/2048 |....ecvvevevrne [onee. 5,688,760 .....4.57/(4.98) [ccveverereerens |oereeierisieienns foreeerennn 6,068 [ 585,586 |..vevenvens [ornenn 726,867 |-venvereiereiens o (335, 717)[e oo foeeeeieeeeeees oo 136,607 | v.eovenenn B023 ..vovnee
CSWAP: USD/AUD NETIIORK F INANCE WIELLS FARGO BANK,

12/13/2028 ... .. | COMPANY PTY LTD ...... . |Currency..... NA. ... KB1HIDSPRFMYNCUFXTO9  |. 06/13/2018 |. 12/13/2028 |.... I 25,495,680 |.....4.20/(4.36) |ovvevrevererienen foovereiirieiinies [ 83,968 |- 3,227,286 [ oo [onnne 3,355,762 |... v (1,464,947)|..... 228,235

CSWAP: USD/AUD NSI PORTS FINANCE CO

41/2083 e PTY LTD v [ Currency..... CITIBANK, N.A. ... ES7ODZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |oecvevveevrres [oovnee 7,416,600 .....4.20/(4.65) [ovevevrrerrens |oerieerieeriens foreeennn 20,701 [oone 1,186,752 | eveveeens forne 1,250,701 [oveveeeeieeeiens foeeene (409,836)..vvveveierens [oreeeiereieeens o 101,788 | vveveneee B023 ..vovnee
CSWAP: USD/AUD NSI PORTS FINANCE CO

4/11/2088 ....venene. [PTY LTD ... ... |Currency..... CITIBANK, N.A. ... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.... I 23,433,300 |.....4.44/(5.00) |ovveveeverereenes fooerieiiieinis [ 56,680 |- 3,749,630 [..ovoeee [ovnne 3,934,367 |... ... (1,204,900)|..... 556,328

CSWAP: USD/AUD SYDNEY AIR

6/16/2040 .............. COMPANY ..o Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDBPUA  |.02/12/2020 |.06/16/2040 |v.veeveveerrues [oovnnes 6,071,400 .....3.20/(3.28) [eveveverrerereans foreerieesieenns forrieenienns 106 |......... 106,652 [ .vvveveees |orerennn 389,047 v [ (392,397 evvveneerennns orenereeieieneenes foeeeins 16,472 | oo B023 ..vovnee
CSWAP: USD/AUD BANK OF AMERICA, NA

6/25/2031 .....eeee QANTAS AIRWAYS LTD .. [D1 ..oveeee CUPFENCYcaves | vrenereenereenereenenas BATYDEBBGKMZOO31MB27 . 05/22/2019 |. 06/25/2031 |.v.eveveuvavenrs fevene 25,734,940 |.....3.85/(3.64) |-vvevveveeerenns forreeerieieieies e 72,278 |......... 948,007 | ..vovenns fennne 1,706,624 [..vevereereeerens |oaene (1,630,626)f..cvvvevevenes [reeeeereeieierinns foreveeas 308,202 | .eveeee B023 ..voveee
CSWAP: USD/AUD HALLETT HILL No 2 PTY

6/21/2027 ... LTD oo [ Currency..... SOCIETE GENERALE .. O2RNESIBXP4ROTDBPUA! |. 03/17/2015 |. 06/27/2027 |.vcvvvevevavnn fovnnns 6,853,404 |.....3.86/(4.88) [...eoveverrereis oo [ (14,755)|........ 891,088 [.o.veverees |orennnnn 803,945 |.v.veveieerienes [eereeieeeieeees e e [ 45,198 | oo B023 ..vovnee
CSWAP: USD/AUD ALS GROUP FINANCE PTY

7/11/2032 .. LTD oo [ Currency..... SOCIETE GENERALE .. O2RNESIBXP4ROTDBPUA |. 03/15/2022 | 07/11/2032 |oecveveveearcn foennnnd 6,425,800 |.....3.61/(4.64) |-eoverevereenns foreeeieieeies oo (28,944)|......... 527,327 [ cvvveevees [ 319,237 v [ (388,087)].vvveveveieren feereieieieiees [ 83,681 ..ecvenen B023 ..vovnee
CSWAP: USD/AUD ALS GROUP FINANCE PTY

7/11/2032 .. LTD oo [ Currency..... SOCIETE GENERALE .. O2RNEBIBXP4ROTDBPUA | 03/15/2022 |.07/11/2032 |vvevveveerrues [oernee 9,602,600 |-....3.61/(4.64) |-vovevrevenreenns forreeeieieeeies oo (43,254),......... 788,027 [.evveveees |oreennn 477,083 |- o (579,875). v [ oo 125,051 | vveveneee B023 ..vovnee
CSWAP: USD/AUD QPH FINANCE CO PTY

8/14/2029 .............. LIMITED v [ Currency..... SOCIETE GENERALE .. O2RNESIBXPROTDBPUA |.06/11/2014 |.08/14/2029 |...vevvrvevenies |ovene 12,015,360 [.....4.55/(6.28) [...eveveeereis forererieirieis e 13,611 |...... 3,532,162 [ .eoveeers [ovnne 3,284,976 ..o o (558,075)f..veveveveeerens [ooeeeieeeieiens oo 118,246 | eovvnee B023 ..veveee

CSWAP: USD/AUD
8/28/2031 .............. ISPT FINANCE PTY LTD D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 05/30/2019 |. 08/28/2031 |........eeeen. |....... 9.672,600]..... 3.65/(3.57) |ueeeeeiiiieeees | e 21,718 ......... 394,108 | .vveeeee [ 625,204 ... | (610,3%65). . | o 17,596 | .......... 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/AUD MIRVAC GROUP FINANCE
9/18/2032 .....cevvennnn LIMITED wovvveine [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/12/2019 |.09/18/2032 |.......evvvvver [ounnnns 7,012,170]..... 4.217(4.19) |oevvenieiiiinens [ e 14,162 |......... 450,947 | ... 654,105 |eveniiiiiiinns o [EXAIGRT)) R R RN 92,581
CSWAP: USD/AUD MIRVAC GROUP FINANCE 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 13,261 |......... 478,217 [ ceveeeeees o 762,035 |eveneeiiiiiines foeeenns [TAVA L)) R KR R 11,387 oo B023 ......eennnt
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) |oveeneeeeemennns Joeeeemneeeeeennn [ (2,474))........460,862 [ .eoeenee [ 158,429 [oeeeeeeeieees o (137,983)]- e eeeeennees foeeemnnneeeeeenen feeeeeeeens 58,878 ....eenn.. 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 |.... N TP 100,094,400 |..... 5.69/(4.19) |ovveeeeeeeennnens Joeeeemiiieeeeennn [e0....933,180 |..... (3,398,485)( ... |- (2,768,486)|... ....(3,398,485).... .(B023 ...
CSWAP: USD/CAD ENTERPRISE FLEET
06/02/2028 ............. MANAGEMENT CANADA .... |D1 ............ Currency..... CITIBANK, N.A. .... ES570DZWZ7FF32TWEFA76 |.05/16/2025 |.06/02/2028 |.......ceeveeenn feuenn 100, 100,000 |..... 5.48/(4.13) |oveneeeeeennnaes |oeeemmneeeeeeenn [ 437,242 ). L. (518,088)[ e [ 108,728 |eeeeeeeeeeeeees Jeeennns (518,083)[- e eevveeeeeeenn foemneeeeemnniees [oeeennnn 818,432 Liiiiiils B023 .....oeennnt
CSWAP: USD/CAD CANADIAN IMPERIAL
06/27/2030 ...evvunnnenn TFORCE HOLDINGS INC. |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 |.06/27/2030 |.....evvvueeeee [ounnnnn 9,611,884(..... 5.52/(4.52) |.eeveeenaeeeeennn feeeeeeeeeiiieeeee | 26,865 |.......0125,086 | oo [ 151,218 | [ 125,086 [..eeeeeeeneneees Joeemennieeeeeennnn foreeeee. 104,660 | ... B023 .....oeennnt
CSWAP: USD/CAD CANADIAN IMPERIAL
06/27/2032 ...ccevuennnn. TFORCE HOLDINGS INC. |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 |.06/27/2032 |.....eevueeeeeen feunnnn 10,922,595 |..... 5.88/(4.94) |oeeeeeeeeennnaes |oeeemmeeeeee [ 28,795 | 142,086 [ e [ 178,885 |eeeeeeeeeeeeenn [ 142,086 |-oeevvveeeeeeenn feeeeeeeeeieees Joeeennn 141,838 [ il B023 .....oeennnt
CSWAP: USD/CAD CANADIAN IMPERIAL
06/27/2034 ............. TFORCE HOLDINGS INC. |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 |. 06/27/2034 |......eeeeveeene feeeerens 6,699,192|..... 6.23/(5.33) |-eeeeeenieeeeennn feeeeeeeeenneees feeeiins 17,1437 oo -7 LI [ 120,398 [.eeeeeeeieees Joeeeennnns 87,146 [ | e 99,055 | ...eeeen B023 .....oeennnt
CSWAP: USD/CAD WELLS FARGO BANK,
06/30/2033 ...ccvveennns LINAMAR CORPORATION . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 05/26/2023 |. 06/30/2033 |......eeveevnnn foeernee 9,468,600 ..... 6.14/(5.96) |-evvmeeeeeemmnnns foeeeemmeeeeens [ 21,582 ..t 197,362 [.evneeeens foeeenee (235,313)] 131,826 [ .......... B023 .....oeennnt
CSWAP: USD/CAD OILERS ENTERTAINVENT CREDIT AGRICOLE CIB
06/30/2051 ... .. | GROUP CANADA .......... «eer |Currency..... . 1VUV7VQFKUOQSJ21A208  |. 02/26/2025 |. 06/30/2051 P R 6,902,280 ..... 6.21/(5.07) |.. (212,856)| ... ....(20,856)|... 175,175 .(B023 ...
CSWAP: USD/CAD OILERS ENTERTAINVENT ROYAL BANK OF
06/30/2051 ............. GROUP CANADA .......... [0 IR Currency..... CANADA ...eeeeiees ES7IP3USRHIGC71XBUT1  |. 02/11/2022 |. 06/30/2051 |..eevvveuneeaann feunnnn 14,721,877 ... 4.05/(4.56) |-venneeeeemnnaes foeeemmmneeeeennn feeeees (11,329)f...... 1,300,358 [..ooeeeeenn foeenee (709,816)[...ceevveeeeeeeen Jormmmeeeeemnnnns foeeeemmneeeeeeenn ferreeeeeeeeeieees foeeennnn 373,631 .ooveennns B023 .....oeennnt
CSWAP: USD/CAD WELLS FARGO BANK,
07/10/2037 ... .. | MULLEN GROUP LTD. .... (D1 . | Currency..... KB1H1DSPRFMYMCUFXTO9  |. 05/22/2025 |.07/10/2037 |.... P AU 19,469,295 |..... 7.00/(6.04) |.. 42,863 |..........64,379 | ... ....249,389 |... 334,163 .|B023 ...
CSWAP: USD/CAD MCCAIN FINANCE
07/17/2034 ............. (CANADA) LTD. ......... [0 IR Currency..... ES7IP3USRHIGC71XBUT1 | 10/17/2019 . 07/17/2034 |...covveeeeeeen fennnnn 16,980,126 |..... 3.13/(8.42) |oeeeeeeeeeeee e s (17,588)|......... 953,103 | .ooevvvnenn Joennnnn (392,868 eeeevnnnaae feeeenns (521,530))- e eeeeemeeeee foeeemmmmeeeeeennnn foreeeeens 251,856 | ...oennnns B023 ...coeeennnt
CSWAP: USD/CAD MCCAIN FINANCE ROYAL BANK OF
07/17/2035 ... .. | (CANADA) LTD. . . | Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 10/17/2019 |.07/17/2035 |.... P AU 21,548,770..... 3.17/(3.46) |.. ...(22,083)|...... 1,209,544 | ... (626,735)|... . (661,852)|.... 337,292 .(B023 ...
CSWAP: USD/CAD NRM CABIN INTER! MIZUHO CAP
07/31/2033 ...covneenes 1 LP/NRM CA .eeeeeees [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 01/31/2024 |. 07/31/2083 |..ceevveeeveeen feunnnn 14,335,404 |..... 5.88/(5.58) |-eevuereeemnnnns foeeeemneeeeeenn [ 56,893 |......... 533,846 | ..oevvnnnns [ernns 201,982 |- eeeeenes oeeeememeeeeeeen [ feere e feeeeeees 200,675 ...oennnnn 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 |.ceevvvueeeeenn fees 9,832,290 |..... 6.94/(6.63) |-eeveneeeeemnnnes [ [ 42,748 |......... 366,151 [.oeveneees e V44,422 .o [ e o 137,638 [ ..oeennnns B023 .....oeennnt
CSWAP: USD/CAD MCCAIN FINANCE CANADA ROYAL BANK OF
08/06/2037 ............. LTD. e [0 IR Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1  |. 07/18/2025 |.08/06/2037 |....evueeveeennn foeeenee 1,821,750 ]|..... 5.73/(5.07) [ceeueeeeememnaens foeemmmeeeeeeenn feeeeeeeens 2,081 [oeeeeeees 24,999 [.viiiiinn | 1,708 [ [ 24,999 |oeeeeeeeeee [ s 31,366 ..ovennnnn 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 |..eevveunveeeenn feunnee 8,599,904 |..... 3.73/(8.68) |oeeeeeeeeemnenes foeeeemmeeeeeens [ 25,862 |......... 909,807 [.evvuneees forreennnn 610,451 [.ooeeeeenieeeees Joeennns (250, 241)]-e e feeeemmneeeeeenen feeeeeeeens 96,780 [ ..evunnnns B023 .....oeennnt
CSWAP: USD/CAD MCCAIN FINANCE ROYAL BANK OF
10/23/2032 ....ceeenen (CANADA) LTD. ......... [0 IR Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2082 |...cevvvuneeaeen fennnnn 10,287,735(..... 3.84/(3.79) |oveemeeeeemenns foeeeemmeeeeeees [ 31,356 |...... 1,088,368 | ..ccvvvnnns fernnnnnns 642,716 [.ooeeeeeneeeeees Jeennnn (299,354)].ccevveeeeeeen [ s 136,758 [ .ovveennns B023 .....oeennnt
CSWAP: USD/CAD DP WORLD CANADA ROYAL BANK OF
11/08/2041 ............. INVESTMENT INC ........ [0 IR Currency..... CANADA ...eeeeiiees ES7IP3USRHIGC71XBUT1 | 10/28/2021 |. 11/08/2041 |...cevveeeevaeen fennnnn 34,870,500 ..... 2.95/(8.54) |-eeeeeeeeeeeennn foeeeeeeeeees s (59,660)f...... 3,930,440 | ..covvnnnnn feunnnnns (T 740 [ e o s 699,973 | .......... B023 .....oeennnt
CSWAP: USD/CAD
4/8/2029 ....covvnennnns KEYERA PARTNERSHIP ... |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |.......ecevveeen feunnnn 39,086,048 |..... 5.12/(5.34) |oeeeeeeeeeeeeenen feeeeeeeeees s 349,706 |..... 10,194,284 [....coeeen | 9,591,577 |oueeeeeeeeieees | (940, 158)]... oo eeeeeneeee foeeemmneeeeeennnn foreeeeens 366,831 .......... B023 .....oeennnt
CSWAP: USD/CAD
7/10/2034 .............. MULLEN GROUP LTD ..... [0 IR Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 06/06/2024 |.07/10/2034 |........ceeveeen feunnnn 32,689,875|..... 6.57/(5.93) |oeeuneeeeemmmnnes Joeeemmeeeeeeennn o 160,619 |......... 528,024 | ..ooovvnnnn fernnns 18,786 |oeeeeeeeeeeeennn fennnn (1,046,568)]..cevvneeeeeeenn foemmeeeeeemniiees foeeennann 484,341 .......... B023 .....oeennnt
CSWAP: USD/CHF THERMO FISHER
01/06/2050 ............. SCIENTIFIC INC. ...... [0 IR Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 12/17/2024 |.01/06/2050 |.....eeveeeveeen feunnns 42,844,092|..... 5.83/(1.47) |oveeeeeeeemeaes foeeeemeeeeeeeen [ 1,316,572 |..... (5,376,480)(......ccce |nnen (4,375,609)...... 2,565,476 |..... (5,884,905)[...ceeeeenneeee [eeemmmneeeeeennnn feeens 1,055,673 | .......... B023 .....oeennnt
CSWAP: USD/CHF
12/11/2029 ............. BRUKER CORPORATION ... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/25/2019 |. 12/11/2029 |...covvveneeeeen fennnnn 47,094,188 |..... 3.36/(1.01) [oeeeeeeeeeeeeeee Joeeeeeeeeees [ 744,103 |... (11,977,012)] ........... ... (14,692,882)[....cccvvveeeeecs o (7,209,131 eeeeeeee Jeeemeeeeeeeeeeen o 482,572 | ..o B023 .....oeennnt
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 feeees 213,674 |....... (666,672)]....ccevvnn |oenen (1,364,662).....cccvmmmeeeee |oenen (1,227,086)] . eevveeeeeeeenn formmeeeeeemniaees foeeennnnn 152,450 | .......... B023 .....oeennnt
CSWAP: USD/CHF
4/15/2039 .............. BRUKER CORPORATION ... |D1 ............ Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/10/2024 . 04/15/2039 |.....evvueveeen fennnns 28,164,000 |..... 6.15/(2.71) [oeeeeeeeeeeeeeee | oo 676,299 |..... (2,000,017)] .cevvvvnnn Joenee (CRTERTAD R I (3,681,258)]...cceeeemeeees feemrnneeeeeennnn foreeeeens 518,324 | .......... B0O23 ...coeeennns
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 |.eeevvvvnneeaaen fennnnn 26,788,420 |..... 3.07/(1.62) [oeeeeeeeeeeeeeee | [ 290,191 |....... (RREHVTE) P R 158,276 |eeeeeeeeeeeeenn [ (3,194,543)]. . oo s 307,600 | ...onnneen B0O23 ...coeeennnt
CSWAP: USD/EUR
01/30/2028 .....eenenees SSP_FINANCING LTD .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 01/16/2025 |. 01/30/2028 |........eeeeeeee fovnnns 33,884,400..... 5.80/(8.75) |-veuuaeeerrmnmnnas froremmmnnnneeeennn fooeaanes 356,999 |..... (4,890,592)] .ccvvvnnnns fennns (4,671,416)].ocvvveeeeeeenns fonnns (4,890,592)]. +vvvuueeeeennnnn foeeieeriiiiieiees Joeniines 258,847 | ....eenn.t 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/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 [ 164,090 |..... (1,742,996)] ..cevvnnnnn fennnn (1,650,314)f...ccvvvnnnnnnnes | (2,092,49)]...cvunneerevnnnnn fooveiiiiiiiininins e 229,400 | .......... B023 ......eennnt
CSWAP: USD/EUR KONINKL I JKE BANK OF AUERICA, NA
02/01/2036 ... .. | FRIESLANDCAMPINA NV . |D1 ... |Currency..... ... BATYDEB6GKMZ0031MB27 | 10/25/2023 |. 02/01/2036 |.... PR PO 5,294,000..... 6.87/(5.11) |.. (580,999)] ... (558,501)f... . (697,499)|.....
CSWAP: USD/EUR BRUSSELS AIRPORT WEL s
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) (129,220)] .oevvvnnnn fevnnnns (77477 o [QERIRCIC)) N AP U [c N1 < J (R B023 ......eennnt
CSWAP: USD/EUR BIDCORP FOODSERVICE WELLS FARGO BANK,
03/10/2027 ... .. | EUROPE LTD .. ... [D1 . | Currency..... NA. .. .. KB1H1DSPRFMYMCUFXTO9 . 02/25/2022 |. 03/10/2027 |.... o feeeeenn 6,171,000]..... 3.32/(1.65) |.. (291,499)] .oevvvnnnn fvnnnnn (284,983)|... (767, 288).ceveeeeiiii [ [ 37,040 | e 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 90,447 |....... (370,998)( .evvunneens fonnnns (296,958))...0eveevvninnees foeeenns [C7(TE L)) R PRI RN 72,876 [ .oovennnn. 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) |ovemeeeeeemnnaes foeeemmmeeeeeeenn [ 305,180 |..... (4,859,992)] .....cccvnn |oenee (3,539,275)]ccvveeeeeeennan fennnn (4,859,992)].cceeeeeceen oo s 575,531 .ooeevnnen 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) |oevveeiiiiiinnns oo [ 159,889 |..... (2,564,996)] ..ccvvnnnnn fennnn (1,779,253 foeee [T C)) U A R, 334,388 | .......... 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 8,867 |....... (135,000)( +evvunneens fornnnne (115,428))..eeeeeciiiiees | [QESHVV0)! AR IR RN 10,972 .......... 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 [ 3,013 ...t (67,500) vevnneeeees o (53,598)]..ccvvnneiiiiinnn oo [(C748<10[0)) KR AR RN 6,691 .......... 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)  [-eeerrennerreernnn foereeeeemnieeeees feeenennns 521,978 |..... (4,264,988) ...ccvvnnns fennnn (3,389,892)]...ccvuueeeeennnn feunnn (6,974,986)].....cceemmnneees foeemmmnieeeeeennnn e 636,422 | .......... 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) |-veuuneeeeemmnnes foeeeemmeeeeeeenn [ 249,810 |....... (598,497)] ..cevvvnnns founnnnn (551, 125)). e [oeees (1,590,297 eeeeeeeeeees feeeemeneeeeeeennn feeeeeeeens 44,681 .......... 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 85,061 |..... (2,323,995)] ...ccevvnnn |oeen (2,732,144)]. e [ (2,789,994)].cceeeeeeeeen oo s 167,365 ..ovvennns 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 170,281 |..... (1,172,596 ...voeevees o (984,542)]..ccvveeeeeeennn fennnn (2,287, 795)]. e eeeeeeeeeeees Jeeemeneeeeeennnn o 263,876 | .......... 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) |eeeeeneeeeeennn o s 105,107 |....... (750,748)[ .evvenene fonnene (632,926)]-u- e eeeeennns [oeeee (1,464, 74T eeeeeeeeee Jeeeeeee e o 196,521 [ ..ooeenens B023 .....oeennnt
MORGAN STANLEY
CSWAP: USD/EUR BRUSSELS AIRPORT CAPITAL SERVICES,
04/29/2044 ............. COMPANY NV ... [0 IR Currency..... INC .ovviiiiiiiiiiens 17331LVCZKOKXST7XVS4  |. 02/22/2024 |. 04/29/2044 |.......evvvevees |ovnnnnns 5,402,000 ..... 6.01/(4.29) |oevvenviviiinnnns [ e 56,305 |....... (472,999)] .eevvvnnnn fevnnnnn (R E)) R [(CISZAREIete) R ERTRIR AR 116,462 [ .......... B023 .......ennnt
CSWAP: USD/EUR SENSIENT TECHNOLOGIE BANK OF AVERICA, NA
05/03/2027 ... CORPORATION ... ... |D1 cCurrency..... [ eeeeiiiiiiiis BATYDEB6GKMZ0031MB27  |. 03/17/2017 |. 05/03/2027 |.... PR PO 5,378,000{..... 3.96/(1.71) |.. (496,999)] ...oovvnnnn feunnnnn (441,391)]... L (697,499)..ceeeiiiiii [ [ 33,897 | 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 [ 157,184 |..... (1,416,997)(....oceeees |nnee (1,110,744)]. e [ (1,813,496)[...ceeeeeeeeeee foeeeeiieeeeeeein o 178,083 | .......... 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 | [ 228,194 |..... (2,070,996)( ....cceees |nnee (1,516,591)f...cceeeeneeeees Joeee (2,650,495)]....eeeeeeeennn foeeeeeeeeeeeeen Jeen 207,077 | vevvennnns 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) |ovemeeeeeemnnaes foeeemmnieeeeeenn [ 752,397 |..... (5,579,986)] ...cvvunnns feunnn (3,841,557)[.ceeeeeeeeeeee Joeee (8,369,983)[-. e eeeeeneeees Jeeemrmeeeeeennnn foreeeeens 834,777 | wevveenns 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 | [ 77,687 |..... (1,563,246)] ...cvvvnnns fennnn (1,999,462)]....eveeeeeeennnn feunnn (1,563,246)...ceeeeeneeees Jeeemeneeeeeennnn o 349,872 | .......... 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) |-veneeeeeeemnnaes foeeeemneeeeennn [ 305,626 |..... (2,462,794) ..cvvvnnnns fennnn (1,913,397)f e Joeee (3,654,893)]....eeeeeeeeni oo Jes 364,786 | .......... B023 .....oeennnt
CSWAP: USD/EUR SG FINANCE & TREASURY
05/23/2034 ............. LTD oo [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 04/23/2024 |. 05/23/2034 |....eevveeveeen feunnns 42,796,000 |..... 6.17/(4.26) [oeeeeeeeeeeeeeee | oo 494,779 |..... (4,203,991)] .cevvvnnnns fennnn (3,008,136)[....cceevvmneaeee Joeeee (5,579,989)]«vvveeeeeeeen foeeeeeeeeees s 629,309 | .......... 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 [ 65,998 |..... (2,323,995)] ...ccevvnnn |oeen (3,040,435)]..ccvveeeeeennan [ (2,789,994)].cceeeeeeeeen oo s 228,839 | .......... 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 47,29 1....... [QECI )] I I 62,270 |oeeeeeeeeeneees e (376,649)]...ceeeeeennees [eeeemenneeeeeenen feeeeeeeens 4,400 | .......... 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) |oveuneeieeiinnnes foorernnineeeeennn foeeees 202,816 |..... (2,197,595)] .oevvvnnnns fennns (2,022,270 oo eeeennieeeee Joenes (2,859, 744)].cevneeeeeeenn foeeeeeiiiiiieees | 283,158 | .......... B023 .......ennns
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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|
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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 191,103 |..... (2,197,595)] .eevvvnnnns fennns (2,071,300)].ccevvenneeeennnn founnn (2,859, 744)..ccvvnvvviiinnnn [ s 322,703 | .......... 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 178,937 |....... [Reicit It :)) I (WA 7:<)) AR (1,285,497 ). cevveeeeiiinnnn [ s 97,954 | .......... 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 [ 154,730 |..... (1,258 A77)eeeeeeeeens | (702,201)].ceeeeecciiis o (1,855,346)[....cccvvvvnnnnnns fovvnnnnneieiinnns [ 385,111 [ .....eeees B023 ......eennnt
CSWAP: USD/EUR FERRERO INTERNATIONAL WELLS FARGO BANK,
06/20/2030 ...cvvnnnnnns SA i [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 05/11/2023 |. 06/20/2030 |.....evvvvvvvnnn foerrvnnns 218,360 |..... 5.09/(4.27) [eevenvrevinnnnnnns foevennneeeciinnn [ 891 [........ (16,640)( .eevneenns o (AKX )] F R (27,900)...eeeevvnineees Jovvnnneeneeinnnes [ RCTR N . 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 29,849 |....... (557,438)] .oevvvvnnnn feunnnnn (896,080)[.....ccvmmneerenn feunnnnn [(CETNT ) R R R 101,664 | .......... 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) |eevveeiiiiinnnns | [ 146,332 |......... 392,402 | ..oovvnnnnn fennnnn 1,089,185 |.oevvveieeiiinns [ (1,285,497).ccvveeeiiiinns [ feens 27,708 | ...t 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 155,920 |......... 414,202 | oo [ 940,494 |..covvvieiiiiinn [ (1,325,247 ). ccvveeeiiinnnn [ e 236,981 .......... 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 91,202 |....... (990,628)( ..vvvnnen fonnnnne (698,905)|........ 186,678 |..... (1,129,948)]...coevvvvinnes fevinneieeiinnns [ 133,317 [ weveennens 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 |..... LNVRTA A ) B RN (RN R 360,850 |..... (2,414,283)] .eeeeveas o (1,992,546)]. ..cvvnneeeeeinnnn oo i [ e 393,259 [ .......... 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) |oevveniriinnnnns fooreviiiniiiiienn fes 428,305 |..... (1,039,495) .eevvennns o (891, 110)[..eevvveeeeees o (2,762,004)]..ccevvivninnnns v [ 100,074 | .......... 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 393,568 |..... (1,364,644) ...cevnnnns fonnnn (1,135,672)[..cevvvviinees | [CRCAVAVLY) R TR R 187,974
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 [ 526,312 |..... (1,935,567)] .eevvvnnnnn fennnn (1,138,501)].cevvvineeiinnns fennnn (4,847 615))...eeeeiiiinnes fevennieeeeiinnen [ 383,186 | .......... 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 [ 8,769 |......... (73,200) cevnneeees o (86,810)]..ccvvvnnneeeenns founnnns [QECIIRSTI0)) R KRR RN 12,287 | eeveeennns B023 .......ennnt
CSWAP: USD/EUR
09/23/2031 ............. BREEDON HOLDINGS LTD |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/23/2021 |. 09/23/2031 |.....evvvvnvivnn founnnns 4,786,800 |..... 2.95/(1.33) |oeevienniiiiiiinn e v 59,306 |.......... 86,801 |.eeeeeeeins |oveinnnns TR 7 ) SR RN (857,999)]...cvvvnneeeiinnnn oo s 58,546 | .......... B023 ......eennnt
CSWAP: USD/EUR ROYAL BANK OF
1/24/209 .............. N/a e [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1  |. 10/24/2018 |. 01/24/2029 |........evvvvven feunnnn 18,810,000 |..... 4.19/(1.61) [oovreiiiiiennies e [ 359,439 |....... (577,496)( .evvnnenns o 159,592 |.oevvvieiiiiinns [ (2,301, 745)[ oo e [ 171,381 oo B023 ......eennnt
CSWAP: USD/EUR WELLS FARGO BANK,
1/24/2031 ....oeeeen N/a e [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/24/2018 |. 01/24/2031 |......evvvvvveen feunnns 35,340,000 ..... 4.30/(1.83) |oevvnerevinnnnns foorerininiiiiiins feens 644,219 |..... (1,084,993)] ..cevvvnnnn feunnnn 1,020,035 [.eeiiiiieeees o (4,324,491).ccvveiiiiiinnn [ s 407,582 [ ..ovnnnnns 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 33,692 |....... (481,649)( ..evvnnens [onnnnns [LXTIVEK) R R, (2R INCTe)) R KRR RN 34,748 | .......... 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 [ 201,445 |......... (79,996)] +evvvnnees oo LS TA 2 PO R (2,231,995)].cceveneeiiiinins [ e 216,289 [ .......... 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) |cevvenvieiinnnnnns fooreeiiniiiiiins [ 136,113 ... 88,183 [..eeeeeeees [ 134,496 [.oeiiiiinnnes v [ e 148,705 [ .......... B023 ......eennnt
CSWAP: USD/EUR FUTBOL CLUB BARCELONA
10/01/2031 ... N . |Currency..... SOCIETE GENERALE .. O2RNESIBXP4ROTDBPU41 |.08/04/2021 |. 10/01/2031 R 13,743,685......3.67/(2.07) |.. ....363,737 |... ....(1,619,838)|....
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 31,946 |..... (1,584,798)( .. | (1,705,919)f..cevvvnienees | (1,115,998)f...coevvvvieens fvvenineiiveinnns [ 78,473 | oo B023 ......eennnt
CSWAP: USD/EUR
10/23/2034 ... . [MERILUX SARL . ... |Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/08/2024 |. 10/23/2034 |.... P 49,954,450 (..... 5.90/(4.39) |.ooveveniniiiinnn feeeeeeiiiiinenes e, 423,640 ... (3,508,039)] ...oeeennn fonnnn (3,455,619)|... ... (6,347,237)....
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) [ fernniiiiiiiiiiiinn | 124,646 ... (463,678)(.ceeeeeens [ (ALY E (1A71,798)]e v vvvvvvvvvviiiins foeeeeeeeeee [ 94,061 | 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) |.. ....(84,015)|... . (890,599). v [ [ 31,654 | 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 | 89,841 | (11,623 e [, 63,647 |oeueneeiiiiiin o (1,081, 123)].evvvvvvvvviinnns feeeeeeeeeeees [ 121,038 | e 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 57,368 |.......... (TA28) e o 94,645 |..oovvneeeiiiiinn o [(CIVC2) | R RN AR 88,508 [ .......... 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) [oeveeviennennnes Jevneeiceiis [ 481,900 |..... (1,752,793)] cevvvvnnnnn fennnn (1,602,212)f..cevvvvieeeees foeeee (3,905,992)]...cvvvnvvveiinnnn fooriiiiiiiiiins s 163,032 .ovveennns B0O23 ......eennnt
CSWAP: USD/EUR ALS GROUP FINANCE PTY
11/08/2028 ............. LTD toivviviiiiiiinnnnns Dl e Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 10/25/2023 |. 11/08/2028 |........ccevvvve Jouunnnnnns 317,280]..... 6.51/(4.71) (34,769)]...cvvvvvninnes |oveannnns (41,850)]... e Jovveniiniiiiiiins forniiiinnn 2,797
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
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 4,034 1........ (47,760) ... (CTPTK)) F R (55,800)[....cceevvneneens Jovrnnnineeiinnnns [ 4,772
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 94,301 |....... (283,998)]..cevvvnnnn [eunnnns (294,185)).evneeceniinees foeeees (990,448))....neeeevnninnes foevvrnnineieiiins foeneeeeens 42,600 [ ...oennnns 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 333,679 |..... (4,262,392)] ..ccvvvnnn |oene (4,167,037)]...ccvvnnneenennnn founns (5,021,990)...vevevininens foevennnineevinnnn feens 1,008,986 | .......... 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 86,838 |......... (62,999)] .eevvvnnns fernnnns 114,986 |..ooevvneeeeens fevennns (836,998)].....eeeevvninnes foevvrnnnneiiniins foenieeeens 86,776 | .......e. 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) [eevenvriveinnnnns foovvniieeiiiins e 17,812 ......... (83,998)] ..evvvunnnn fernnnnns 379,165 |vvveeeeiiiiin o (1,115,998)]...ceevvvvinees foeveieieieecinnns [ 185,715 [ ..eeeeeens 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) |evveeiievinnnnns oo [ 211,646 |....... (359,99)] ...cvvvvnnn [eunnnns (390,894)...euneiiiiinnns o (2,231,995)].ccevneieeiiiinnn [ s 99,724 .......... 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 | [ 162,137 | 77,202 | e [ 748,600 [....ccevvnnnnenees |oene (1,436,847)]...ceeeevvinnees foevennieneevinnns [ 287,427 | oo 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) [oevvvviiiiiiiiies Joneieeeiiines [ 798,006 |..... (5,109,929)] ..cvvvnnnnn fennns (4,424,227)].cccvvneeeeninnnn oo i [ e 7R,142| oo 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 [ 58,532 |.......... 75,001 [.eeeeeeeees [ 98,134 |oeeeiiiiiiens | [(CIEZAREIote) R KPP RN 79,843 | .......... 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 56,678 |.......... 75,001 [.eeeeeeens [ AT PR RN [(CIEZAREIote) R RPN RN 67,840 [ .......... 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) [oerieviiiiniiies Joeeeciiies [ 307,677 |....... (653,797)[ cevvnneenns o (251,285))ceeeeeeciininns o (1,952,99)]...cvvvneevevvnnnn foorrviiiniiiiiins s 17,221 .eeeeeens 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) |cevvnvrviinnnnnns foovevviiniiiciins fes 279,962 |..... (5,585,990)] ..cvvvnnnnn fennnn (6,003,834)]...ccvvvvnnniees foernnnninieiinnns [ e e 664,109 [ .......... 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) [oevivviveniiiiees Jornnieeiiiiins [ 110,388 |....... (354, 747) ceevvvvnnnn feunnnnn [REURCZD) R (1,499,622)]....cuvnvvvvvnnnnn fooviviininininiis s 239,507 | ...oeen 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) |.evvvvniiiiiiinnn oo e 838,628 |..... (5,849,982)| ..ccvvnnnns fennnn (6,105,251)).evveeiiinnnnnns L (10,462,479 [ e 455,245 [ .......... 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 274,313 |..... (1,949,994)] .....cceve o (1,994,749)...cvvvnneiiiinnnn fennnn (3,487,493)]...cvvneeneiinnnn [ s 204,526 | .......... 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) [oeeevviennnienes Jeeninneecciiins [ 119,044 |........... 5,082 | ceviiiiee [ 183,521 [oviviiiiieeees Joeee (1,408,947 )...eeeevvvnnnees foevennieeeeiinnns [ 189,869 [ .......... 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) |oevvenviivinnnnns foovrvnniniiiciinn fes 229,077 |..... (2,395,995)] ...cceevnnn |onee (1,939,585)]...ccvvnneneinnnnn founnn (2,789,994)...cvvnnvviiiinnnn [ e 282,763 | ...oennnns 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) |eevvevievinnnnnns foovvvniniiiiiins fens 527,746 |.....(5,228,989)| ........... (6,277, 487)|..ccevvnnneeeeennn foreeeneiiiinienes e 592,401 | Loeeelll [BO23 e
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) |eeeeeiieiiinnens | [ 101,893 |....... (371,699)f ........... (878,848)[....ccvvvenvveeens fevnnnniieiinnnnnns |oeeennn.. 133,400 | eelll . [BO23 ...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 ..... FCT 3 VA R I PO RPN R, 207,516 |......... 234,003 |........... (1,673,997)).eeeevvvinnnees fevennneeeeiennns [ 110,904 | occlllll [BO23 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) |.. .34,812....... (496,999)] ........... L (697,499)...eennieiiiii [ [ 56,510 | el
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) [oevriviiiinnnnns 116,861 |.......... 87,552 |.ceuuennnns (1,436,847))...ceevvvnnneens foevennnneieiinnns [, 95,282 ool [BO23 L
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]..... IR R VAN 1) N U AR T 69,445 1....... (643,998)]........... (976,498).....ceevvvnnnnes |oevvennninneniinnn foeneennn. 88,662 | ool [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) |ouvveereeiinnnns fooervinnins [ 24,347 |....... (229,99 ........... (348, 749))..eeeeeiiiiiees |oevvennineeniinen oo 39,408 | ol [BO23 Ll
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) [-eeeeemmmnaeeeeenn foeeeeeemieees Joeeeeinnns 38,622 |....... (367,999)]....cevvn (557,999)].+cevveeeeeeennnn feeeeeeeeiiieeeeee | 70,109 | el |BO2B L
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) |-eeuueeeeemnnaes foeeeemnneeeceenn [ 637,573 |......(5,531,486)| ........... (8,021,284)]..eeeeeeeeeee Joeemeneeeeeeennn [ 1,141,142 L [BO23
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) | eevvvmmnneeeennnn [ Joeeiennns 388,283 |.....(2,919,342)[ ....oovvvnn |oen e (2,318,269)f- .o e eeeeeeins foeeeeenineeeeeen feeereeeeieees foeeenn.. 529,682 Loiilll [BO23 L.l
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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/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 195,155 |..... (1,389,235)] .evvvennnns fennns (1,594,737 )eeeeviiieeees Joeee (3,166,644)......ccevvnnnnes foevnnninnieiinnns [ 371,256 | .ooeeennns 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) [oevvvvveennnnnes fevneieieiiins [ 130,736 |....... (924, 116)( .evvnnnees | (1,119,360)]..cvvvenneerennnn founnn (2,106,446)......ccevvnnnnees foevrnnnnnnniinnnn [ 286,745 .......... 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 [ 263,39 |....... (730,597)f cevvnneens o (506,199)]...eveeeeinanns [ornne (1,813,496))....cceevvvninnens foevvnnnineiecinns feeneeeeens 94,320 | ...ceen 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) |oevvnnervvinnnnns fooreiniiiiiciins [ 175,183 |..... (1,355,522)] .eevvvnnn |evnnnnn (LR YED R R (2,057,621)]..eeeeeiniinees fevennnnneeiinnns [ 345,613 | .......... 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) [-oevvviveeniiiiins Jonneieiiiins [ 601,788 |..... (5,215,487)| .evvvvnnnnn fennnn (4,216,027)f..cceevvnnnnenees foenee (7,951,484)...coevivninnns fevnnnneeeicinnns [ 911,897 | .....ennnt 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) |oveneeeeeemneaes foeeeemeeeeeens [ 300,979 |..... (2,607,743) .eeeveeees |onnee (2,018,080)] e cvvveneeeeennn feunnn (3,975, 742)] e oo el 505,601 | .......... 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) [oeeeveeneniiiiinn forneeeiiiiinees v 15,431 |....... (512,999)] .eevvinnnn fvnnnns (617,578)......... 603,957 |....... [(CISZAREIote) R ETRT AR 19,157 [ ..eeeenens 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) |oevveneeiiinnnns [ [ 35,601 |..... (1,200, 417)f cevnneeecn | (1,410,223)f...... 1,307,324 |..... [QICE7IRTY0) I TR AR 312,144 | .......... 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) [cevvnnvrrvinnnnnns foorevnnniniiiens fons 349,358 |..... (5,473,490)| ..evvvnnnnn fennnn (5,496,415)]...cvvennieiiinnnn fonnnn (5,719,488).....ccevvvnnnnes foevernninieiinnns [ 3191 [ el 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 [ 85,084 |....... (444,548)| ... [CXIPA L)) ERU N (1,185,748)|
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 [ 92,569 |....... (470,698)( ..evvnneen fonnnnne (414,953)]..ccvvnneeeiinnnn fonnns (1,255,497).cevveneeeciinnnn [ e 131,265 | el 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) |.. .10,006 |........ (91,000) ... ....(90,312)|... . (139,500))..... .(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 45,479 1....... (418,599)] ..oevvvnnnn [vnnnnn (416,627)[....ccvvnnneeeenns feunnnnn [(ZAINCIete)) R RPN AR 74,203 | .......... 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) |.. .88,792....... (909,998)] ... (991,167)|... e (1,394,997)f e e o 171,208 .|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 [ 155,107 |....... (502,998)] ...evvvnnnn feunnnnn (326,761)[....cccvvnnneeeees |oeee (1,394,997)].ccevnneeeiiinnnn [ i 97,135 | woeeeenen 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) |.. ...342,856 |.........849,604 | ........... |...... 1,677,729 | oo i [ o 277,840 | e B023 ...

CSIAP: USD/GB HOWARD DE WALDE! ROYAL BANK OF

01/09/2034 ............. ESTATES LIMITED ...... Dl v Currency..... CANADA .. ES7IP3USRHIGCTIXBUTY . 11/16/2018 |. 01/09/2034 |...vvevviis |ovnnnne 3,533,750 [.....4.56/(3.01) [cevvvevereerines oo e 37,79 |....... (168,438)] -+veveren [erernne 333,242 | foee (258,088)]-.vvvvevevevens frrereiririeinians e 50,849 | c.oeenee. B023 v

CSHAP: USD/GBP NORTHERN GAS NETHORKS

01/10/2029 ............. [ 1) SO Dl v Currency..... UBS AG, LONDON ... BFMBTE1CTL1QCEMIKS0 |. 10/11/2018 | 01/10/2029 |ovvvvvevrvris |ovnennne 7,274,850 |.....4.28/(2.84) |-eoveeeveiriens fooreeeieienieies oo 77,023 |....... (129,526) v ferrnrnns 288,648 [....evvvereins [ (516,176)] . vvvvererenen frrereeriririnians forreienns 65,899 | ..oenene. B023 v

CSWAP: USD/GBP NORTHERN GAS NETHORKS ROYAL BANK OF

01/10/2031 ... [ 1) SRR Dl v Currency..... CANADA ..o ES7IP3USRHIGCTIXBUTY . 10/11/2018 | 01/10/2031 |..vvveviiis |ornnee 9,258,900 .....4.40/(2.97) [cevvoveverieinas oo e 97,100 |....... (164,851)] <vcvevenen foevernnn 658,941 |-vovvererereens [ (656,952)[..vvveveeeein freeiererereennnns [ 106,399 | voveee B023 v
MORGAN STANLEY

CSWAP: USD/GBP QUEEN MARY UNIVERSITY CAPITAL SERVICES,

01/15/2049 ............. OF LONDON ..o [ Currency..... INC vovvvenvaeeeeeas 17331LVCZKOKXST7XV54 . 10/31/2018 | 01/15/2049 |.vevevenvevenes fenene 14,036,000 |-....4.75/(2.97) |ovveveerereeeenes forereirieiiins oo 176,906 |....... (772,752)[ v [ovne 3,968,608 [...eoveeereeis foae (1,082,353)] .o [ [ 338,829 | oo B023 ............

CSWAP: USD/GBP PEEL PORTS PP FINANCE

01/16/2030 ............. LIMITED ©ovveveveeee. DT v Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDSPUAT |. 05/23/2019 |.01/16/2030 |..evevevevveves |oveee 31,448,700 .....3.72/(2.54) |evvevrerererenes [oeeeeeieieieiens oo 252,393 |..... (2,072,929 .vovoveres forerannas AL 72 S (2,336,871))-.cvcererrerens oevereeeerereieis [ereieans 326,015 | .ovevennne B023 ............

CSWAP: USD/GBP ROYAL BANK OF

01/31/2029 ... .. | DERWENT LONDON PLC ... [D1 ... |Currency..... CANADA ..... ... ESTIP3URHIGC71XBUT1 [ 10/31/2018 |.01/31/2029 |.... R 12,634,380 ......4.50/(2.87) |.. ...144,908 |....... (693,497)|... ....131,468 |... L (929,117)]..... 115,446 .[B023 ...

CSIIAP: USD/GBP UMV GLOBAL FOODS BANK OF AVERICA, NA

01/31/2034 ............. COMPANY LTD ............ DT v CUPTENCY.cvet | eereneeeerereeeereeenes BATYDEBGGKMZOO31NB27 . 11/10/2021 |. 01/31/2034 |...evevevevees e 24,265,800 |......3.30/(2.64) |.vevverrererenes [eeeeeeeieieiens oo 129,773 ... 33,297 [ cveverens [ 1,860,000 [..vveveerrrnas o (1,689,308))-...cevevrerens oo [eeeieaae 350,439 | .o B023 ............

CSWAP: USD/GBP ANGLIAN WATER SERVICES MIZUHO CAPITAL

02/06/2029 ............ FINWCING P ........... DT v Currency..... MARKETS LLC ....... RBOPEZSDGCO3JS6CEU02 |- 10/11/2018 |. 02/06/2029 |..eevevevevvns |ovee 8,731,800 [.....4.31/(2.88) |-revevvererereens oo forianas 94,116 |....... (153,45) oo [ 353,599 [..vvrererinas foree (619,412)[ v o [ 79,983 | o B023 ............

CSWAP: USD/GBP BULK INFRASTRUCTURE

02/19/2045 ............. ISSUER PLC wvoveeee [ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNEQ7 | 08/14/2019 |. 02/19/2045 |....covvvevrnees |ovene 13,869,000 |-....3.79/(2.66) |-vvevvevereerenns forreerereeierinies e 86,430 |.....(1,612,877)[ ..o |ovee 1,519,960 |ovoveveneienes [ (1,079, 278)f..coveevees [ o 305,455 | ... B023 ............

CSWAP: USD/GBP TRITAX BIG BOX REIT WIELLS FARGO BANK,

02/28/2028 ............. PLC v Dl v Currency..... NoA. e KB1H1DSPRFMYMCUFXTO9 . 11/15/2018 |. 02/28/2028 ..o e 83,813,800 .....4.49/(2.86) |...vevevrvrererns oo fore 951,778 |...... (4,365,585)] ..covvenens o (390,809)...vcveererrnan o (6,147,191 o [ 651,069 | .ovovonene B023 ...

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 497,604 |..... (2,316,093)]....evvee ... 1,427,695 ..o | (3,261,296)]..eveeeeeeiiees o [ 467,236 .......... B023 ............




STATEMENT AS OF SEPTEMBER 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°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 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 [ [ 5,344 1..... (2,036,729)] .eevvvnnnnn feunnnn 1,427,314 [ | (2,411,951 e [ 699,829 | .......... 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) |.eevivnnniiiiinnn oo e 413,275 |..... (2,136,905)] ..evvvvnnnn feunnnn 3,812,657 |ouueniiiiiiiin [ (3,190,908).....ccvvvvunnnees foevvrnnnniniinnnn [ 635,015 .......... 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 398,399 |..... (1,948,355)] .cevvvnnnnn feunnnn 6,247,530 |ouvenniiiiiininns o (2,909,358)]...cuunneercinnnnn fooreriiiiiiiinins Jeis 730,200 | .....en... 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 191,508 |...... 8,208,832 [.evuueenns o 8,605,342 |..evniiiiiiiin o [RTEYAUSte) R RO AR 458,907 | .......... 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 | [ (48,539)|....... (701,251)[ cevenneeens o [RESVIET) R R (A0S LD R PRI RN 59,858 | .......... 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) |cevvenvievinnnnnns fooveiiiniiiiiins [ (19,594)..... (1,007, 747)] ceeeevven [ 281,934 |ooveieiiiiin o (1,191,898)]...cevvvieeennn forneiieiiiiines foeeeinnns 346,597 | .......... 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 51,061 |......... 306,249 | .ooevvvnnnn [ 539,399 |..oeiviiiieieeins fereenns [(CISICTReE57:) R KRR RN 78,114 ... B023 ......eennnt
CSWAP: USD/GBP BANK OF AMERICA, NA
04/28/2031 ............. GROSVENOR LIMITED .... |D1 ............ Currency..... ... BATYDEBBGKMZO031MB27 | 02/11/2011 |. 04/28/2031 |....eevvvvvvnnn [onnne 34,869,100 |..... 5.70/(5.57) |euuvevrvirnnnnns foovvvnnniiiiiins fens 253,384 |...... 5,520,847 | .covvrnnnnn fennnnn 7,005,785 [.ccevvvniiieiinns fennnn (2,045,935)
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 91,730 |....... (348,951)] .oevvvnnnnn feunnnn 1,510,828 |.oovveeneeciiinnn o (656,952)
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) |.. (2,002,598)] ..cvvvnnnnn founnn (1,633,944)\.... ....(1,905,160)f....
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 (226,389)|..... (6,058,507)(..eunneeecs [nnne (5,766,039)f.....cccvvnnneeens foenne (3,941,710)|
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) |.. ...198,974 ... ..G418,211 ). . (328,476)|....
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 [ [ 96,283 |....... (658,502)( ...cvvnenn Jeunneen (336,278)]..vveeecevnnnnees foeeenns [(SECt TR 11723 R KRR RN 83,034 .......... B023 ......eennnt
CSWAP: USD/GBP CREDIT AGRICOLE CIB
06/15/2037 ....evvnnnnn. MOTO INVESTMENTS LTD |D1 ............ CUPTeNnCY. ... |eeeeeereeeennnnennennns 1VUV7VQFKUOQSJ21A208  |. 02/24/2022 |. 06/15/2037 |..evvenvvvvvnnnn foerne 16,529,200 ..... 3.87/(3.27) |ouvvevieiiinnnns foovvvinniniiicins [ 66,391 |....... (164,302)( .evvnneens [ 145,71 | [ QIR CKIL)) O RPN AR 282,875 .oeeennnns B023 ......eennnt
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 52,740 | 306,249 | .ooevvvnnnn [ YA P R [(CISICTRe57) R KRR AR 80,122 wevvennnns 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 42,011 |oeeennnns 128,250 [.enneeeenns o 1,346,900 [.oooevvnnnniieins Jeunnnns (XA IRSST ) R ERIRT AR 124,548 | .......... B023 ......eennnt
CSWAP: USD/GBP REALTY INCOME
06/30/2032 ....cvvuennns CORPORATION ....evvenn. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 03/30/2022 |.06/30/2032 |.......ecevvvven founnnn 10,144,750 ..... 3.91/(3.18) |oevveneieiiinnnns [ [ 46,721 |....... (221,376)[ ceveneeees o YA TR FRRUUR (W22 L0 P R R 131,818 ... B023 ......eennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE BANK OF AUERICA, NA
06/30/2032 ....cvvnennns LIMITED wovvveinne [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 02/10/2022 |. 06/30/2032 |...evvvvvvvvinnn foenne 5,703,600 ..... 3.38/(2.83) |oevveneieiiinnnnns fooreevniineiiiinn [ 2,97 [oees 49,349 | .ot | 368,320 |..uunneiiiiiin foeeees ([T VA D R TR RN 74N s 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 31,988 |.......... 61,009 [..oeeeeiis s 587,779 [ooeeeiveiiineiis Jevennns (2172 D) RN IR RN 104,463 | .......... 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) |oeeveiiiiiinnnns fooreeiieiiens [ 109,134 |......... 465,623 | ...ooevnnnn feunnnn 2,322,446 |.ccovvneiiinnn [ [RIRVETV.:)) R TR PRI 296,478 | .......... B023 ......eennnt
NOMURA GLOBAL
CSWAP: USD/GBP YORKSHIRE WATER FINANCIAL PRODUCTS
07/03/2034 ... .. | SERVICES LIMITED ..... «eer |Currency..... INC .. 0Z3V05H2G7GRS05BHJ91  |. 03/26/2024 |. 07/03/2034 |.... P AU 26,893,380 |..... 6.07/(5.68) |.. (325,230)]... ....(1,999,010)f.... .|B023 ...
CSWAP: USD/GBP HOWARD DE WALDEN CREDIT ClB
07/09/2032 ...cevvuennn. ESTATES LIMITED ...... [0 IR [T 11T R N 1VUV7VQFKUOQSJ21A208  |. 06/12/2025 |. 07/09/2032 |.eeveeeveeennnn foeeees 9,180,000 ..... 5.39/(5.43) |-eeeeeeneeeeennn foeeeee e feeeeeis 259 e 92,811 [ oo 316,331 |eeeeeeeeeen foeeeeeene 92,811 [oeeeeeeeeeeees e e 119,500 [ .ovveennns B023 .....oeennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE TORONTO DOMINION
07/11/2034 ............. LIMITED wevveiieeenee [0 IR Currency..... BANK eveeiiieeee PT30B789TSUIDF371261 | 10/12/2023 . 07/11/2034 |.eeevveueeeennn fees 6,243,420|..... 6.62/(6.32) |-veuueeeeemnnans foeeeemmeeeeceenn [ (19, 153)f....... (622,456)] ...cevvnnns founnnnn (376,664)....ccvvneeeeeenn fornnnnn (478,636 ceeeveeeeeeeen Jormmmeeeeemennes foeeeennnnn 92,518 .ooreeee B023 ...coeeennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE WELLS FARGO BANK,
07/11/2036 ............. LIMITED wevveeeeenee [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 10/12/2023 |.07/11/2036 |....eevvuueveeen feunnnn 15,547,340 |...... 6.72/(6.39) |ovenmeeeeemnnaes foeeemmmeeeeeeens [ (45,818)|..... (1,550,087) ceeveeeeens foeeeee (RZATEEE) R (1,191,898 . eevveeeeeeeen [ foeeeennnn 255,307 | .oeeeeenen B023 .....oeennnt
..... SOFR+348.50
CSWAP: USD/GBP bps/ (SONIA+325.
07/13/2027 ..covvennnn. BLUECO 22 LTD ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 10/16/2023 |. 07/13/2027 |......evvevvvven founnnn 36,190,87500 bps)  [eeeiiiiiiiiiiins [ [ (127,060)f..... (3,860,067)]...cevvvnnn |oenen (3,592,839)]...ccvunniriiiinnn founnn (2,792,045)]. ..cvvnneevevinnnn [ Jevins 241,665 .......... B023 ......eennnt
NOMURA GLOBAL
CSWAP: USD/GBP FINANCIAL PRODUCTS
07/27/2038 ... HEATHROW AIRPORT LTD |D1 . | Currency..... INC .. 0Z3V05H2G7GRS05BHJI1  |. 04/27/2023 |. 07/27/2038 |.... i PP 28,035,000]..... 5.74/(5.94) |.. (129,679)|...... (2,255,628)] ..cvvvnnnns fonnns (1,935,469))... ....(2,111,630).... .[B023 ...
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STATEMENT AS OF SEPTEMBER 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 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/GBP ABP ACQUISITIONS UK
08/16/2040 ............. {10 N [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 01/19/2023 |.08/16/2040 |......euvvvvvrnn fennnnns 3,209,180 ..... 5.47/(5.40) |oevvenviviiinnnns [ [ (9,869)....... (291,070 ... (QUXTCTA AR R, (27N VRN ) R RPN RN 61,912
CSWAP: USD/GBP FORTH PORTS FINANCE WELLS FARGO BANK,
08/22/2033 ............. (N [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 02/22/2023 |. 08/22/2033 |.......euvvvvven founnns 30,855,000 ..... 5.79/(5.61) |oevvevriviinnnns foorriiiniiiiins [ (92,425)|..... (3,474,379) .eevvvnnnnn fennnn (2,582,084))....cuuniiiiinnnn founnn (2,393, 181)).eeeeeeeiiieees fvveeieiieeinnnn [, 433,582 | Lol B023 ......eennnt
CSWAP: USD/GBP
08/28/2048 ... .. | UNIVERSITY OF DURHAM |D1 . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/28/2018 |. 08/28/2048 |.... o feeeeenn 2,615,600..... 4.16/(2.66) |.. L2849 ........ (76,900) ... ....673,759 |... . (187,700)|.....
CSWAP: USD/GBP SOUTH EAST WATER
09/16/2042 ............. LIMITED wovvveinne [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/26/2019 |. 09/16/2042 |........eevvvven feunnns 33,583,500 |..... 4.67/(3.22) |oevvevineinnnnns foovveniniiiiiins fes 342,015 |....... (745,879)( .evvnneens [ 6,995,697 |..evviiiiiininnn o (2,393, 181)).cceeeeeeeeeee [ [0 891,783 | 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) |.. . 178,461 |....... (821,317)| ... ... 143,959 |... ....(1,285,748)....
CSWAP: USD/GBP PEEL PORT PP
09/17/2028 ............. UNLIMITED ...ovvveneen Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/08/2018 |.09/17/2028 |........eevvvver [eunnnns 8,875,470(..... 4.43/(2.92) |oovvininiiiiiinnn oo i 89,716 |....... (413,656)( .evvnneens [orrenns A TE:I: 2 R [(CLYIRT0) N IOPPN Y (.73 | (R B023 .......ennnt
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) |.. (976,637)[ .evvnneeens fonnnne (625,912)f... (929, 117 [ [ 222,501 | e B023 ...
CSWAP: USD/GBI BREEDON HOLDINGS GOLDMAN SACHS
09/23/2031 ............. LIMITED wovvveine [0 IR Currency..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/23/2021 . 09/23/2031 |..eevvvnnivinnn fonns 4,899,650 |..... 2.94/(2.38) |oevieiiiiiiiiinn oo e 25,436 |........ 187,774 | e [ 435,380 |uuunnieiiiinines foeeene (7 TYLC)) R KRR RN 59,96 | .......... B023 ......eennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS
09/23/2036 ............. {10 N [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |........ceevvvrn founnnn 15,218,500 ..... 2.77/(2.02) |ovveeeiviiinnnns foovrevniiins [ 92,405 |......... 409,748 [ ..eveneees [ 1,879,606 |..ccvvvnneeeeinns founnn (07 X)) EU R R, 252,245 [ ..oeennnns B023 ......eennnt
CSWAP: USD/GBP BAZALGETTE TUNNEL MUFG SECURITIES
09/28/2032 ............. LIMITED wovvveine [0 IR Currency..... EMEA PLC ............ U7M81AY481YLIOR75625 |. 06/29/2017 |. 09/28/2032 |......eevvvvvven feunnnn 51,180,600 |..... 4.00/(2.86) [-ooeeevevnnnennns Jevnnnnieiiiiins [ 400,855 |..... (1,861,656)] ..ccvvvnnns feunnnn 3,100,627 |..eevvvnnieeiennn fennnn [RTCIeTA(0]0)) RN AP RPN 677,056 | .......... B023 .......ennnt
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) [eevenrivvinnnnns Joovevninieeiiiins e 108,401 |....... (350,676)( ..evnnene [onnnne 2,515,226 |.ccvvveneeiiiinan o [(CR{UN1770 KA IR R 202,882 [ ..ovunnnnn B023 ......eennnt
CSWAP: USD/GBP
1/8/2029 ............... DERWENT LONDON PLC ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |. 01/08/2029 |........evvvven founnns 25,450,640 |..... 4.92/(4.41) |oevveiiiiiniiinnn oo e 231,731 |...... 4,179,888 [....coeeeen [onnnne 4,995,377 |.eevvvieeeiiinnn [ (1,482,834)]..eeviiiinnes fevvnneeeeeinnns [ 230,350 | .......... B023 ......eennnt
CSWAP: USD/GBP
1/8/2034 ... DERWENT LONDON PLC ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |. 01/08/2034 |........cceevven feunnnn 66,364,960 ..... 5.27/(4.68) |oeevenvivvinnnnnns foereiiiniiieiinn fed 663,046 |..... 10,899,454 | ....oeennns fonnn 16,254,763 [...eevevnieeees | [RR:(CITHCK L)) RN IR RPN 954,794 | .......... B023 ......eennnt
CSIAP: USD/GBP BAZALGETTE TUNNEL LTD BANK OF AVERICA, NA
10/1172083 oevveerens | eeeeeeiee e Dl e CUPFENCY vt | erereerereereneeaeneeeas BATYDEB6GKNZO031MB27 . 06/08/2023 |. 10/11/2033 |.veveveevvenrs foanee 20,056,000 .....5.51/(6.02) |-vveveverrrrrrns feorereeriririris foeen (139,653)..... (1,484,002)| .cevovnve [ooe (1,793,954)) e fonee (1,501,608)...c.cveeerenes [ o 284,265 | .o B023 ...cvoeee
CSWAP: USD/GBP BAZALGETTE TUNNEL LTD WELLS FARGO BANK,
10/11/2035 ovveeiiiiin [ oo [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 06/08/2023 |. 10/11/2035 |......evvvvvvenn founnns 20,056,000 |..... 5.59/(6.05) |oevvunvririnnnnns foovriiiiiiiiiis feaeenns (131,994)|...... (1,484,002)( ..eevveecs |nnee (1,741,977)] e [ (1,501,804)]..ccvvenneeeeennn foreniiiiiiinees e 37,677 | weeenns B023 ......eennnt
CSWAP: USD/GBP HOWARD DE WALDEN BANK OF AUERICA, NA
10/16/2029 ............. ESTATES LIMITED ...... [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 07/23/2014 . 10/16/2029 |.....evvvnvvvnnn feunnns 13,206, 775(..... 3.81/(3.58) |oevvenivviinnnns foovrviiiiicias [ 94,831 |...... 2,773,336 | .oevvrnnnnn [eunnnn 3,079,593 |..ovvvnnieiiiiinn o [WLZZ05<51%) R EOTRT AR 132,834 | .......... B023 ......eennnt
CSWAP: USD/GBP 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) |oevvevrerinnnnnns foorevnnniiiiiins feens 131,012 ...... 3,578,498 | ...cevvnnnn [ennnnn 4,401,029 |ooevniiiiiiiens o (St TR 112) | R ETRT AR 256,314 | .......... B023 ......eennnt
CSWAP: USD/GBP ESPUG FINANCE LIMITED
10/19/2033 ............ e D1 Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT . 10/04/2023 |. 10/19/2033 |.vvvvevvrvris |ovnennas 9,692,000 .....6.90/(6.67) [rvvevevererrris |orreerererereenes [ (44,461)|..... (1,078,001)].... (823,509 forerns (750,802)]- .o feeeririeieieiens oo 137,558 .[B023 ............
CSWAP: USD/GBP ESPUG FINANCE LIMITED
10/19/2043 oovveeeies [ oo [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/04/2023 |. 10/19/2043 |.....evvvvvvvnnn fennnnns 5,451,750 |..... T.217(68.91) [ooviiiiiininiies e [ (20,598)f....... (606,376)] oevevvnnn |ounnnns [T 72) R R (422,326)]...cvvenneeeennnnn oo s 115,851 [ ........e. B023 ......eennnt
CSWAP: USD/GBP PORTERBROOK RAIL ROYAL BANK OF
10/20/2028 ............. FINANCE LTD ............ [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1  |. 05/25/2016 |. 10/20/2028 |........ovvvven feunnns 30,905,700 |..... 3.72/(3.28) |oevveeievinnnnnns foovvvinnieiiiins fens 161,354 |...... 2,634,447 | .coeeni [ 3,355,398 |..covvuiieiiinnn fonnnn (1,970,855)[..eeevevviiees fovvevnieeeeviinns [ 270,206 | .......... B023 ......eennnt
CSWAP: USD/GBP BANK OF AMERICA, NA
10/26/2032 ... GROSVENOR LTD ... | CUrrency. e | e BATYDEB6GKNZOO31MB27 . 04/14/2022 |. 10/26/2032 |.... R 85,346,800 .....4.10/(3.23) |.. L.475,381 ... (2,428,710) cvveneere |ovee 4,406,957 |... 1ee(8,119,036)] .o [ o 1,135,202 veveeee B023 ...
MORGAN STANLEY

CSWAP: USD/GBP WALES AND WEST CAPITAL SERVICES,
10/26/2043 ............. UTILITIES LIMITED .... |D1 ... Currency..... INC o 17331LVCZKOKX5T7XV54  |. 07/25/2023 |. 10/26/2043 |.......eeeeveeen feunnnn 34,646,400 |..... 5.80/(5.98) |-eevunereeemmmnns fooeeemmiieeeeens feeeenns (106,211)f..... (1,702,354)] ccevvnnnen foanes (828,342)].ceeeeeeeeie [ (2,583,957 ceveeeeeeemnn foeeeeeemeieeeeen Jeenns 736,637 | ..oeunnnns B023 .....oeennnt
CSWAP: USD/GBP YORKSHIRE WATER
10/30/2029 ............. SERVICES BRADFORD .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/30/2014 |. 10/30/2029 |......evueeveven feunnnn 76,816,440 |..... 4.00/(8.54) |ovemeeeeeemnnaes foeeemmneeeeeenn [ 615,570 |..... 13,004,183 [..eevveeees |onnee 15,457,083 [..eoeeeeeneeeees Joeee (4,448,502)].....eeeeeeen o fes 716,277 | v 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 47,210 |....... (QE7HA1)] I 1,299,860 [....cevvneeeeeees foennnnn (290,936)-- e eeeevmneee freeemnmneeeeeennnn foreeeeens 107,128 [ woveeenes 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 |...cevveeeeeeen fennnnn 32,643,850 |..... 3.67/(2.66) [-eeeeeeeenneeeeee | [ 262,841 |...... 1,008,971 | .eevvvnnnns fennnnn 6,201,196 |..eeveneeeeeenns fennen (2,205,481)[..eeeeeeneeees feeeeeneeeeeennnn o 654,942 | .......... B023 .....oeennnt
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) |eeeeeneneeeeeennn feeeeeeeeeeneeees foeeenins 36,250 |....... (165,900)( .evvvneene foeeeaennne 39,046 |...eeeeeenniees e (262, 781)[ e eeeeeeeeeeeen Jeemeeeeeeeenes foeeeennnns 31,759 | oo B0O23 ....ceeennnt
CSWAP: USD/GBP
11/07/2033 ... GROSVENOR LTD ... . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |.... [ PP 5,920,200)..... 4.47/(2.95) |.. (272,551)]... ....540,642 ... . (431, 711)).... .[B023 ...
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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/GBP SEVERN TRENT WATER LTD
11/07/2038 ..o [ oo [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |........cevvvven feunnns 29,128,500 |..... 4.53/(2.97) |oeeveviiieiiinnn oo e 308,550 |..... (1,162,128)[ ..vveeeens o 4,857 417 |oveeeeeiiiii o [ R CK(1)) RN IR IR 527,385 | ...oceenen B023 ......eennnt
CSWAP: USD/GBP HOWARD DE WALDEN ROYAL BANK OF
11/14/2034 ............. ESTATES LIMITED ...... [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 11/16/2018 |. 11/14/2034 |.......eevvviven fonnnns 15,420,000 ..... 4.65/(3.11) |eeveeeeiriinnnnns foereeiiiiins e 163,592 |....... (735,002)f cevvnneeene o 1,632,614 [.ooeeeennnnnees | (1,126,203)]...ceeeeviiieees foevenninneeiinnns [ 232,949 [ ..oeeennns B023 ......eennnt
CSWAP: USD/GBP MAGNA HOUSING LIMITED
11/16/2051 oo [ oo [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |..ceevvenvivinnn fennnind 6,124,500 ..... 3.307(2.51) |ouvveniiiiininns [ [ 37,010 [ 66,374 [..eeeeeenn [ 1,166,135 |ooeveeeeeceiinn o (422,326)]...cvveneeeennnnn oo s 156,580 [ ...oennnnt B023 ......eennnt
CSWAP: USD/GBP MAGNA HOUSING LIMITED BANK OF AMERICA, NA
11/16/2056 ...ooovvvvnin [ oo [0 IR CUPTeNnCY. ... |eeeeeereeeennnnennennns BATYDEB6GKMZ0031MB27  |. 10/05/2021 . 11/16/2056 |....evvvnvvvrnnn fonnnne 8,166,000]..... 3.32/(2.51) |evvieiiiiiiiiinn oo e 50,756 |.......... 88,499 | ... feunnnn 1,725,952 |oevveeeeeiiiiiins o (RSO TR (VR R AR KU 227,884 | .......... B023 ......eennnt
CSWAP: USD/GBP GREAT PORTLAND ESTATES
11/22/2035 ...coevveeees [PLC oo [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/05/2020 |. 11/22/2035 |.....evvvvvvvnnn fennnnns 5,913,000 ..... 3.28/(2.77) |ovvvneeevennnnns foovreiniiiiiis fenns 16,086 |....... (145,126)( .evvnneens oo 292,812 |oueeieeiiiie o (7228715} ER (R R, 94,195 | .......... B023 ......eennnt
CSWAP: USD/GBP SOUTHERN GAS NETWORKS
11/26/2034 ............. (N [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/15/2019 |. 11/26/2034 |........ccevvven [ounnns 37,852,650 ..... 3.16/(2.27) |evvveviniinnnnns foevevniniiceins fes 208,266 |..... (2,130,980) +evveeenns |oenne 1,885,916 |..covveeniiniiinns founns (2,787,352)[.eeeeeeeninees foevennieeiecinnns [ 572,866 | .......... B023 ......eennnt
CSWAP: USD/GBP ABP ACQUISITIONS UK 5.88/ (SONIA+217
11/28/2032 ... ... [D1 . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 11/15/2022 |. 11/28/2082 |..eevvvueveeenn fees 4,642,950 .00 bps) (607,426 ... (629,261)|... . (366,016).... .|B023 ...
CSWAP: USD/GBP EVERSHOLT FUNDING PLC
11/8/2030 v [ [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/03/2030 |.....eevueveeen feunnnn 98,649,060 |..... 4.08/(3.54) |oveneeeeeeemnnaes foeeemmneeeeeeinn [ 704,183 |..... 12,085,175 [.eueneeees |onnee 16,359,643 |...oeeeeeneeeees |oeee (6,084, 571)[..eeeeeeeneees foeememneeeeeeeeen feeens 1,113,456 | .......... B023 .....oeennnt
CSWAP: USD/GBP BROMFORD HOUSING GROUP
11/30/2033 ............. LTD e [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 09/12/2023 |. 11/30/2033 |....cevveeveeen feunnnn 26,819,100 |..... 5.74/(5.83) |ovevueeeeemmnnns foeeeemmnieeeeeeas feenenns (121,672)f..... (2,125,278)] .ccvvvenns fennnn (1,737,319)) e oo (2,017, 780)] e eeeveeeeeeeen femeeeeeeeeiiees foeeennnnn 383,349 | .......... B023 .....oeennnt
CSWAP: USD/GBP SOUTH EAST WATER WELLS FARGO BANK,
12/02/2035 ............. LIMITED wevveeeeenee [0 IR Currency..... Al KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |..eevveuveeeenn feunnnnns 9,675,400 (..... 2.79/(2.04) |oeeeeeeeeenens foeeeeeecees [ 56,777 |.eeennnnn 251,649 | ..ooevvnnns fennnnn 1,130,663 |-eeveeeeeeeeennn o (B56,952)]-- e eeeeemneees feeeemenneeeeeennnn foreeeeens 154,338 | .......... B023 ...coeeennnt
CSWAP: USD/GBP ABP ACQUISITIONS UK BANK OF ANERICA, N
12/05/2034 ............. LTD oo [0 IR [T 11T R N BATYDEBBGKMZO031MB27  |. 05/23/2023 |. 12/05/2034 |....eevevveeenn feenes 3,851,440 |..... 5.62/(5.97) |oveuueeeeeemmnaes foeeemmneeeeceenn [ (26,915)f....... (321,935)] .evvvvnnns feeennnn (342,883)).. e eeeeenneee feeeens (290,936)]- -+ eeeeemnnnes [reeemmnnaeeeeennn ferreeeeens 58,366  .......... B023 .....oeennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE CANADIAN IMPERIAL
12/12/2036 ............. LIMITED wevveiieeenee [0 IR Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 09/24/2024 |. 12/12/2036 |.....evvvueeeeee [ounnnnn 4,817,880 ]|..... 5.48/(5.66) |-vvuueeeeeemnnaes foeeeemnieeeeennn [ (11,327)f......... (28,621).eeveeeenn foeeennnnns 86,472 | | (337,861 eeeeeeeeeeees Jeemeeeeeemenes foeeeennnnn 80,648 .......... B023 .....oeennnt
CSWAP: USD/GBP MITIE TREASURY
12/16/2030 ............. MANAGEMENT LTD ........ [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/29/2021 |. 12/16/2030 |..eevveuueeevenn foees 4,129,500 |..... 8.52/(2.84) |eeeeeeneeeeeennn feeeeeeeeeeeees e 22,020 [.ennneeen 90,750 [.vveneeees foreeeene 299,135 [ eeeeeeeeeeeeeen Jeeennns (281,551)].cueeeeeeennees foeeeemneeeeeenen feeeeeeeens 47,146 [ .......... B023 .....oeennnt
CSWAP: USD/GBP MITIE TREASURY
12/16/2032 ............. MANAGEMENT LTD ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/29/2021 |. 12/16/2082 |.eeevveeneveennn feees 4,129,500 |..... 8.70/(2.97) |oeeeneeeeeemnnes foeeeemmeeeeeens [ 23,666 |.......... 90,750 [.vveneeees foeeeeeen 380,025 |.eeeeeeeeniees feeeeee (281,551)].cueeeeeeennees foeeeemneeeeeenen feeeeeeeens 55,466 | .......... B023 .....oeennnt
CSWAP: USD/GBP MITIE TREASURY
12/16/2034 ............. MANAGEMENT LTD ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/29/2021 |. 12/16/2034 |....eeeeeeveeenn fens 4,129,500 |..... 3.80/(8.00) [-eeeeemmmneeeeenn formneeeeemiieees Joeeeennnns 25,876 |.......... 90,750 [.vveneenes foreeeens 469,106 [....oevvveeeeees Joeennns (281,551)].cueeeeeeennees foeeeemneeeeeenen feeeeeeeens 62,683 ..evunnnns B023 .....oeennnt
CSWAP: USD/GBP CREDIT AGRICOLE CIB
12/18/2033 ... MARS INCORPORATED .... |D1 . | Currency..... . 1VUV7VQFKUOQSJ21A208  |. 12/10/2024 |. 12/18/2033 |.....evvueeveeen feunnns 15,308,400 ..... 5.43/(5.42) |.. ...(36,637) (448,525)|..........88,065 |..... (1,126,203)|.... .|B023 ...
CSWAP: USD/GBP CAPITAL SERVICES,
12/18/2038 ............. MARS INCORPORATED .... |D1 ............ Currency..... INC .ovviiiiiiiinnns 17331LVCZKOKX5T7XV54  |. 12/10/2024 |. 12/18/2038 |.......evvvnvres Jovnnnnns 8,929,900 |..... S5.71/(5.73) |evvveeiviiinnnns foevevviiniiiiiins [ (25,259)|....... (493,851)] .oevvvvnnnn [eunnnns (174,880).......... 71,264 |....... [(CISICTReE57) R EOTR AR 162,371 [ .oveeennns B023 ......eennnt
CSWAP: USD/GBP MITIE TREASURY
12/20/2031 ............. MANAGEMENT LTD. ...... [0 IR Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTDBPU41 |. 12/12/2024 |. 12/20/2031 |....cevvvnnvinen founnnnnnns 954,450 |..... T (CVAC- T D Y R U R (1,931)f......... [(SI ) I (35,154).cccvunnnns 2,421 o [U8651<)) R AR R, 11,906 | .......... B023 .......ennnt
CSWAP: USD/GBP ENFINIUM HOLDINGS LTD
12/B1/2047 oo | e Dl e Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKSS73 | 11/24/2021 |. 12/31/2047 |...vcvvevvens ovee. 83,908,600 [.....4.16/(3.23) |-veveveverrrerrnns feorereeiicinns foen 540,287 |....... (770,535) v v 12,085,457 [-.veveveereeeerens foreeeieeeieeens Joreeeeeeeees feeeeeeeeeeeees [ 1,979,681 | veevenee B023 ...cvvenee
CSWAP: USD/GBP
12/5/2083 ....oovneennn 20 ) N [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/10/2013 |. 12/05/2033 |.......evvvvvven founnns 20,722,000 |..... L3R VAT (1) 1N S RN RN 186,387 |...... 3,220,748 | .cevvvvnnnn feunnnn 4,753,833 |..covvieieiiinnn [ (1,220,083)]..eeeeevniinees fovvrvnnnenevinnns [ 296,446 | .......... B023 ......eennnt
MORGAN STANLEY
CSWAP: USD/GBP ABP ACQUISITIONS UK CAPITAL SERVICES,
2/15/2039 .............. LTD e [0 IR Currency..... INC o 17331LVCZKOKX5T7XV54  |. 01/30/2024 |. 02/15/2039 |....eevvvnueene Jovnnnnns 4,809,280 ..... B.71/(5.47) |oeeeeeeeeeeeeees foeeeeeees [ (3,437)|....... [ROCTEYAD I [S7( N TR (356,631)]-.eeeeeennees [eeeemnnneeeeeennn foeeeeeeens 87,979 wevvennnns B023 ...coeeennnt
CSIIAP: USD/GBP ERAC UK FINANCE NATUEST MARKETS PLC
2/3/2027 ..o LIMITED weveeiieeeeee [0 IR [T 11T R N RR3QI I CWIIPCSBA4S074  |. 12/04/2014 |. 02/03/2027 |....evveueeeeen feunnnn 86,185,000 |..... 4.00/(8.43) |oveeeeeeeeemenaes foeeemmmeeeeeeenn [ 724,162 |..... 12,141,241 [ .o |enee 13,086,184 |.oeeeeeeeecceens [ (5,161, 763)].ceeeveeeeeeeen feemeeeeeeeeiees foeeennnnn 499,800 [ .......... B023 .....oeennnt
CSWAP: USD/GBP THAMES WATER UTILITIES] ROYAL BANK OF
3/22/2030 .............. LIMITED wevveeeeenee [0 IR Currency..... CANADA ...eeeeiiees ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 03/22/2030 |...eevvvuneeeenn feunnnn 34,116,000 |..... 3.98/(2.55) |+eeeernneeeeeennn feeeeeeeeeneeees Jeeeeeens 388,233 |...... 1,805,996 [......ccvvn |oenne 4,236,769 |.eeeeeeeenne [oees (2,252,408)]- -+ eeeeeemm foeeeeeeeeeeeeeen Jees 360,917 | ...oeennns B023 .....oeennnt
CSIIAP: USD/GBP SEVERN TRENT WATER LTD ROYAL BANK OF
3/3/2028 ... . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11  |. 11/05/2015 |. 03/03/2028 |........ceeveeen [eunnnn 50,719,550 ..... 3.79/(3.37) |.. ...327 478 |...... 5,956,732 | .ccevvnnnns fennnnn 6,856,639 |... ... (8,120,521)f.... 394,885 .(B023 ...
CSIAP: USD/GBP HIGH SPEED RAIL BANK OF AW
3/31/2039 .............. FINANCE PLC ............ [0 IR [T 11T R N BATYDEB6GKMZO031MB27  |. 10/14/2016 |. 03/31/2039 |...eevveuneveaen feunnnn 22,097,268 |..... 8.10/(2.30) |-eemmeeeeemmmnns foeeeemmeeeeeenn [ 97,210 |..... (2,258,758)] .cevvnnnen foaenee (707, 144). e | foeeeeemee e [ e 406,056 | .......... B0O23 ....ceeennnt
CSWAP: USD/GBP VIRIDOR ENERGY GROUP
3/31/2043 .............. LTD toieeiiiiiiieeennnnns Dl eienennns Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/16/2021 |. 03/31/2043 |......eeeeeeeee fovnnns 74,793,143]..... 3.72/(2.90) |eenueeerennnnes foorrrnnineeeeenns foeeaeees 467,469 |....... (125,220)] ..oevvvenns fonnnns 8,416,287 [..oeeennineiennn foeeeeeeiiiinees forernnenneeeenins feeeeeeiiiiees | 1,564,839 ....oonnns 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 PEEL PORTS PP FINANCE
3/6/2040 .......uunnnnn. LIMITED wovvveine [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/24/2024 |.03/06/2040 |........ovvvven feunnns 16,327,260 ..... 5.57/(5.72) |evveeeviviinnnnns | [ (22,757 425,249 |...... 1,278,170 |..... (1,144,973 v [ 310,230
CSWAP: USD/GBP BUUK INFRASTRUCTURE
4/17/2033 ... ISSUER PLC ....evvnnnnne [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 03/13/2013 |. 04/17/2033 |.....evvvvvvvven founnns 82,955,200 |..... 4.94/(4.63) |.eevvvnnniiiiinnn oo e 448 144 |...... 8,103,691 [..eoeeeeen | 12,471,101 oo [ (5,218,074)]..ceeviiiiinens |evenniieieiiinen fees 1,139,743 | ..ooeeeent B023 ......eennnt
CSWAP: USD/GBP THAMES WATER UTILITIES] ROYAL BANK OF
4/22/2028 .... «oo. |LIMITED ... ... |Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 01/24/2018 |. 04/22/2028 |.... P 34,116,000 |..... 3.83/(2.45) |.. ...385,883 |...... 1,805,996 [......cceen |oenne 3,217,817 |... ... (2,252,406).... 273,016
CSWAP: USD/GBP WELLS FARGI s
4/24/2039 .............. SOUTH WEST WATER LTD |D1 ............ Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 04/04/2024 |. 04/24/2039 |........covvvven feunnns 21,160,570 |..... 6.16/(5.75) [ooovvveeenniiiins foniiiieiinns v 502 [..... (1,321,808)f .eevnneeecs o 407,988 |....coevvneeeees | (1,567,299)]...ceeevvvinees foevnnnnnieeeennns [ 389,788 | .......... B023 ......eennnt
CSWAP: USD/GBP HOLMAN LEASING L IMITED|
5/15/2029 ...oooiiiiiies | [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 05/10/2024 |. 05/15/2029 |.......eevvvvven founnns 28,185,750 |..... 5.92/(5.51) |evviveniiiiiiinn oo v (6,459)..... (2,104,878)(...cvveeees |- (1,679,246)[....cceevvnnneees fovvnnninniiiinnns [ e oo 268,308 | .......... B023 ......eennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS
6/26/2039 .........ee... {10 N [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/22/2019 |. 06/26/2039 |.......cevvvvvnn fennnns 9,495,000 |..... 4.02/(2.71) |eeveeeeiniiinnnnns fooeveiis e 82,671(....... (601,876)] ..veeeeeann |oeeee 1,213,642 [ | (WLOCTR-T40 R IR TN 176,011 ........ee B023 ......eennnt
CSWAP: USD/GBP HEATHROW AIRPORT ROYAL BANK OF
6/27/2036 .............. LIMITED wovvveine [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 03/27/2018 |. 06/27/2036 |......evvvvvrnn feunnnnns 9,477,820 (..... LV VA 3 DI PO R R, 111,616 |......... 457,944 | .o [ 1,969,148 [...ooovvneniniins |ounnnns ({72 AT0) R IR RN 155,361 [ ...oeenens B023 ......eennnt
CSWAP: USD/GBP GREAT PORTLAND ESTATES ROYAL BANK OF
6/5/2030 ....oevnnnnnnnn (N [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1  |. 02/16/2018 |. 06/05/2030 |....eevvnvvvvrnn founnnnns 6,313,950 ..... 4.217(2.79) |ovveeeeieiiinnnns [ e 71,608 |......... 255,824 | .ooeeii [ PRI P R (7228715} ER (R R, 68,312 .evvennnns B023 .......ennnt
CSWAP: USD/GBP ABP ACQUISITIONS UK
TM7/2029 .............. LIMITED wovvveinne [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 05/09/2014 |.07/17/2029 |......evvvvvven founnns 46,519,800 |..... 4.56/(4.38) |cevvenrineinnnnnns fooveinnniiiiiins feeens 397,552 |...... 9,363,296 | ..cevvunnns fennnn 10,576,001 |..oovveeneeiiinns fonnns (2,590,267)[..cvevvvnnnnnens fevenninneeiinnns [ 453,255 [ .......... B023 ......eennnt
CSWAP: USD/GBP CADOGAN ESTATES
7/18/2039 ..o LIMITED wovvveine [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |.07/18/2018 |.07/18/2039 |........evvvven [ovnnnns 5,871,150 ..... 4.33/(2.79) |oevvveineiiiiinn oo e 66,932 |....... (186,976)] ..eeeeeees |oereee 1,055,843 [.oeivvniiieies Jvneens (422,326)]...cvvenneeeennnnn oo s 109,073 [ .eveennnns B023 ......eennnt
CSWAP: USD/GBP PORTERBROOK RAIL WELLS FARGO BANK,
7/20/2031 ..ooveenne FINANCE LTD ............ [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/25/2016 |. 07/20/2031 |......evvnvvenn founnns 29,434,000 |..... 3.83/(3.33) |.eevvvnnniiiiinnn feereeiiiiiiees i 167,234 |...... 2,508,997 | ..oevvnnnnn fennnnn 3,841,251 |ouveniiiiiiin o (1,877,005)]...cccvvnneeeennn fonniiiiiiinnns foevennnnn 354,600
CSWAP: USD/GBP SOUTHERN WATER WELLS FARGO BANK,
9/1/2031 ..o SERVICES FINANCE LT . |D1 ............ Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 06/03/2016 |. 09/01/2031 |.....cvvvvvvvnn feunnns 57,538,800 |..... 3.35/(2.78) |eevveveevinnnnns foevevinniiiciins fes 343,254 |...... 4,227,294 [ .eeeeeeeiis | 6,964,762 |....oevvvvnnnnnns [oene [T TR 71)) RN AP IR 700,184 .......... B023 .......ennnt
CSWAP: USD/GBP CADOGAN ESTATES
9/12/2030 ... oo |LIMITED ... ... |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/25/2013 |. 09/12/2030 |.... P 17,347,500 ..... 4.57/(4.07) |.. ...129,400 |...... 2,202,186 [..euuneeens [onnnns 2,961,154 |... ....(1,065,815).... 193,046
CSIAP: USD/GBP CADOGAN ESTATES BANK OF AVERICA, NA
9/16/2034 ............. LIMITED v Dl e CUPFENCYceves | erereerereerenesaeneeeas BATYDEBOGKNZO031MB27 |, 07/16/2014 |.09/16/2034 |..vcvvveurne foeenenne 7,285,350 |.....4.13/(3.87) [cevvevrrrirrerans forreereririeienes [oeeieiene 58,602 |...... 1,563,787 | everreren forne 1,926,967 |ovveuverererenns oenene (398,864)...vvveveeeerens [oreeereieieiens o 109,080 | ..vvene B023 ...cvvenee
CSWAP: USD/GBP CADOGAN ESTATES BANK OF AUERICA, NA
9/16/2039 ........eeeens LIMITED wovvveine [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2039 |.......evvvvvven feunnns 14,570,700 |..... 4.36/(4.09) |oevvenvirvinnnnnns foorrvnnniieiiens feens 122,699 |...... 3,127,574 | coeveee [ 4,156,385 |..enneeiiiiiinns foeeeee (VEIIY 770 R IR TN 212,29 .......een B023 ......eennnt
CSIAP: USD/GBP CADOGAN ESTATES BANK OF AVERICA, NA
9/16/2044 ............. LIMITED ©ovvevveeee Dl e CUPFENCY vt | erereerereereneeaeneeeas BATYDEBOGKNZO031MB27 |, 07/16/2014 |.09/16/2044 |.....cvvvevrene foceneee 6,428,250 |.....4.64/(4.38) [.cevroverrirrarans fooreeriririeieies [ 56,944 |...... 1,379,812 | erereen o 1,966,360 [+..veveverrerens forenne (351,938)..cvevevererens [ o 140,010 | vvovenene B023 ...cvvenee
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) |oevvevieieiiinnn oo e 109,120 |...... 1,621,549 [.oeveeeeen [ 2,248,781 |oueeiiiiiiiinns | (WL RTF)) R R AR 141,358 | ......eent B023 ......eennnt
CSWAP: USD/GBP SCOTLAND GAS NETIWORKS ROYAL BANK OF
9/27/2030 .............. (N [0 IR Currency..... CANADA ....oevvnnnnnne ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |.....evvvnvvvenn founnns 10,792,020 ..... 4.20/(2.74) |oeveneieiinnnens foeeeininiiiins [ 114,338 |....... (247,231)] ... [61:784 28 FRRR RN (WEERT/)) R R AR 120,592
CSWAP: USD/GBP SOUTHERN GAS NETWORKS ROYAL BANK OF
9/27/2030 .............. (N [0 IR Currency..... CANADA ....ovvvnnnnnns ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |.....evvvnvvvnnn feunnns 10,923,630 ..... 4.20/(2.74) |oeeeneeieiinnnnns | [ 115,732 |....... (250,246)] .evvvvnnnn fernnnnns 690,531 |ouveniiiiiiinns o (WAL TRC:T0) R IR RN 122,063 [ ...eennent B023 ......eennnt
CSWAP: USD/GBP THE GREAT ROLLING
9/30/2034 .... STOCK COMPANY ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/19/2016 |. 09/30/2034 |.... A 108,267,400 |..... 3.43/(2.36) |.. ...825,993 |..... (3,336,738)] ..evvvnnnnn feunnnn 5,047,925 |..covveniiiiiinnn oo e [ | 1,624,505
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 401,422 ...... 1,989,085 [.evvenneee fonnnes 2,914,781 | o (796,041)[..ceeeeeeeeeeees foemmeeeeemnnees foeeeennnn 233,410 | ..o B023 .....oeennnt
CSWAP: USD/JPY SOUTHERN GAS NETWORKS MIZUHO CAPITAL
03/12/2038 ............. PLC weeeeeeee e [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 02/26/2025 |. 03/12/2038 |...eevvvueveenn founnnn 13,366,000 |..... 6.01/(2.65) [-eeeeeeeeeeeeeee | [ 244,997 |....... (176,337)[ ceveneeeee o 632,060 [..eeeeeneeeeeeen Joeennnn (176,337 e eeeeeeeeeeen [oemmeeeeeennees foeeeennnn 235,852 | .....eeeen 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) [-eeeeeeemeneeeees Joemeeeeeeeeees [ 218,808 |........ [QERV:S) [ R 663,888 |....ccvvveeeeeens Jeeennnn (457, 703)]- e eeeemnes foeeeemnmneeeeeeen foens 110,218 | .......... 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 feunnnn 26,879,771]..... 5.72/(2.32) |oeeeeeeaeeeeeennn feeeeeeeeieeees e 312,907 |......... 382,835 | ..oceunnnns fennnnn 1,914,546 [...ooooenneeics e 382,835 |-eeeeeeeeeeni foeeeeeenie e Jees 417,843 .......ens 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 [ 95,002 |........ 118,856 | .oovvvvenns [ernnnns 762,544 | e 118,856 [eeeeeeeeeeeenn foemeeeeeeeeiees foeeeennns 159,822 | ..o B023 .....oeennnt
NOMURA GLOBAL
CSWAP: USD/JPY FINANCIAL PRODUCTS
06/17/2045 ............. METLIFE INC ........... [0 IR Currency..... INC .ovveiiiiiiinens 0Z3VO5H2G7GRS05BHJI1  |. 06/04/2025 |. 06/17/2045 |......evvvvvvenn founnns 34,905,000 |..... 6.34/(3.29) |.eevvvenniiniinnn oo i 317,624 |...... 1,049,158 [..eeeeeins | 3,651,626 ....coevvvvnnnenes |oenene QIO ZEC R 11 R FORRR R TECTR KN B023 ......eennnt
CSWAP: USD/JPY DYSON FINANCE LIMITED
07/11/2033 ...oevvnnnnns Dl e Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/30/2023 |. 07/11/2033 |......eevevivven Jovnnns 43,526,323 ..... 5.67/(1.37) [oeviiviiiiinnnnis o o 1,413,305 ......... 867,962 |...oeeeeen [t 5,869,636 |.......ccceunnnns [ornns (2,571,825)] i v s 607,171
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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/JPY BERKSHIRE HATHAWAY MIZUHO CAPITAL
07/30/2040 ............. INC. i [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 07/17/2025 |. 07/30/2040 |......eevnvvvven feunnns 16,825,000 |..... 5.80/(2.71) 698,742 |.uueniiiiiiinns | (Q[075e74 ) R R AR 324,084
CSWAP: USD/JPY THERMO FISHER
09/06/2035 ......ouennn. SCIENTIFIC INC ........ [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 08/24/2023 |.09/06/2035 |.......cevvvvrnn feoeerns 7,541,9%|..... 5.65/(1.50) |cuvvenvrvvrnnnnnns fooveeininiiiciins fes 233,705 |.cevennnns 93,710 [eeveneeeenn o 1,065,266 |..oevveneeieinnnn oo [T Z)) KU R PN 118,890 | .......... B023 ......eennnt
CSWAP: USD/JPY THERMO FISHER
09/06/2043 ... .. | SCIENTIFIC INC ........ . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/24/2023 |. 09/06/2043 |.... P 26,739,804 1..... 5.96/(2.02) |.. ...783,402|.........332,245 | ... | 5,828,828 |... ... (1,502,082)f.... 566,373 .(B023 ...
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN
11/07/2038 ............. Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/19/2023 |. 11/07/2038 |.......eevvvvven feunnns 90,302,343 ]..... 6.317(1.84) [covivveiiiieiniis | o 2,965,453 |..... (1,311,565)( .eeenneees | 16,426,762 |...covvenneeennns founns (5,523,290)[.....ccvvnniiiins fornnneiniiinins oo 1,634,967 | .......... B023 ......eennnt
CSWAP: USD/JPY
11/07/2043 ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/19/2023 |. 11/07/2043 |.... P 22,271,908 |..... 6.44/(2.12) |.. .. 704,010 |....... (323,481)] ceeevvvennn feunnnn 5,347,558 |... .en (1,362,250).... 473,966 .(B023 ...
CSWAP: USD/JPY MIZUHO CAPITAL
2/18/2036 ......enn.... Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 02/04/2025 |. 02/18/2036 |.......eevvvvven feunnns 57,833,699|..... 5.99/(2.25) |.evvvrnniniiiinnn oo o 1,296,208 |..... (2,955,142)] .veeeeann |oenen 1,876,008 |..covvennneeiinns founns (2,955,142)].cevvvneiviiininn [ s 932,172 | ..oeees B023 .......ennnt
CSWAP: USD/JPY DH JAPAN FINANCE SA WELLS FARGO BANK,
5/11/2032 ... .... | (DANAHER CORP) .. . | Currency..... NA. .. KB1H1DSPRFMYMCUFXTO09  |. 05/02/2017 |. 05/11/2032 |.... P 65,073,989 1..... 3.69/(0.65) |ouvvvnivviinnnnns foorriiiiiieiieins [ 1,652,841 [..... 15,644,451 | ..oovnennns [onnnn 17,281,777 |... ....(2,980,049).... 836,931 .......... B023 ...
CSWAP: USD/JPY COSTCO WHOLESALE
8/22/2029 .............. {10 N Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/01/2019 |. 08/22/2029 |........evvvven feunnnn 26,510,253 |..... 2.97/(0.28) |cevvenriveinnnnnns fooreeiiniiiiiinn fes 547,966 |...... 7,076,998 [..oeuneeeen [onnnns 7,074,051 |.ooeeenieeeeins [ (1P VA1) RN IR IR 261,630 [ .......... B023 ......eennnt
......... 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 |...ccevveeeeeee founnnns 1,281,720 [0 bps)  feeeeeeeeeeeenees feeeenneeeeeennen feeeeeeeens 7,31 [ 4,200 |cevvninnns o 83,698 |....oeeeeenieees Joeeennnnn (44,880)...ceeeeemneeee foeeemmnneeeeeeenen fereeeeeens 18,293 | .ovveennns 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 |.....cvvvnnvvien founnnnnnns 8156400 bps)  |eeiiiiieiiiiiins [ [ 4,582 )..ccunnnnn. AV R R 56,563 [c.uneeiiiiiines Jovrnnnnns (278 1S10) R KPR RN 12,991 ...oeeeiis B023 ......eennnt
CSWAP: USD/SEK NORDI QUS CREDIT AGRICOLE C1B
10/3/2035 ......oeee.. INFRASTRUCTURE AB ... |D1 ..oeennnnnn. CUPTeNnCY..... |eeeeeereeemnnnnennennns 1VUV7VQFKUOQSJ21A208  |. 02/06/2025 |. 10/03/2035 |..evvenrvvvennnn forrne 25,246,195 |..... 6.12/(4.36) |cevvenereeinnnnnns fooveeinniiiiiins [ 172,567 |..... (4,058,489) ....evunnnn fennnn (3,486,792)......... 573,854 |....... [CXAIR1)) EUN (SRR R 399,451 .......... B023 .......ennnt
CSWAP: USD/SEK CREDIT AGRICOLE CIB
10/3/2039 ...ovvvnnnnnns Foreign Liability ... |D1 ... CUrrency..... |eeeeeeeeeeenunnnennnnns 1VUV7VQFKU0QSJ21A208  |. 02/06/2025 |. 10/03/2039 |.....vvvvvvvnnn forenns 41,138,584|..... 6.32/(4.57) |oueveeiiiinnnnns foovennnininiiiinn foes 271,266 |..... (6,613,293)] ..cevvnnnns fonnnn (5,650,028)f......... 263,722 |....... (162,999)]...evneviiiininns fooviviiniiniiiiins foennnns 770,084 .......... B023 ............
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 51,774,746 |  (50,172,623) XXX 203,481,982 8,804,308 | (424,123,755) 81,868,312 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 51,828,798 | (50,172,623) XXX 204,131,295 8,804,308 | (424,123,755) 81,978,895 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
FSIP: 015 3.609740  [Fixed Income Security Chicago Mercantile
2/12/2033 SOF ......... Dl v Duration..... Exchange ............ 549300HNAUKVIE2R3U73 . 02/12/2024 |. 02/12/2033 |.vevevevvevnes fonnee 100,000,000 [......SOFR/(3.61) [v.vevevererreres [overeeereeeiens fovereeiereeieiens Joreiens (726,190) cvovvvens [ooee (726,190 .o [reereeinininiens oo o foeae 1,357,879 | eevenes BO3M ..veee.
FSWP: OIS 3.668000 Chicago Mercantile
2/12/2036 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73  |. 02/12/2024 |. 02/12/2036 |.... A 100,000,000 |..... SOFR/(3.67) |.. 10,916 | [ 10,916 [ [ e [ [ 1,610,539
FSIP: 0IS 3.818000 Chicago Mercantile
2/21/2034 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/16/2024 |. 02/21/2034 |...oevveerrvvnnn founns 100,000,000 |..... SOFR/(3.82) |.evvvvvevvviinnn oo i [ (246,201)( .evvnnneens [ (2210 R KR R RN R 1,449,138 | .......... BO311 ..........
FSWP: OIS 3.821000 Chicago Mercantile
2/21/2034 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/16/2024 |. 02/21/2034 |...eevvennrvvnnn founns 100,000,000 |..... VAR : 7 N ERN NPT RPPTRR RN (258,395)] .cevvvvnnnn [eunnnnn (258,395)]...ccvuenieeeinnn forneeiviiiiiinees v [ e 1,449,138 | .......... BO311 ..........
FSWP: OIS 3.884700 Chicago Mercantile
2/21/2039 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/16/2024 |. 02/21/2039 |....evvvvnvvnnn founnns 50,000,000..... 3.88/(SOFR) [vvveneevvrmnnnns Joovevnninieiiinns [ e (544,021)] «oevvvvnnnn funnnnn [(SZ2N174 B R KPR RN KRR AR 915,244 | .......... BO311 ..........
FSWP: OIS 4.259630 Chicago Mercantile
10/17/2030 SOF ........ [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 10/17/2023 . 10/17/2030 |..eevvvnnnrvvnnn founns 100,000,000 |..... SOFR/(4.26) |-ovvvvevnnvivvennn feoeeeeeiiiinenes foeveninieeiinnns [ (4,012,649)] ..covvnnnns fennnn (4,012,849)]...ceevvvninnnes foernninenvienees [ e e 1,123,534 | .......... BO311 ..........
FSWP: USD 3.705300 Chicago Mercantile
2/24/2032 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/24/2032 |.....evvvnvvvnn founnns 50,000,000..... SOFR/(3.71) |ovveeerevvnnnnns foovevnnniiiiiins fens 205,825 |....... (685,456)( .evvunneen [onnnns [(CLES TS R RPN RN RPN AR 632,726 | .......... BO311 ..........
FSWP: USD 3.706500 Chicago Mercantile
2/24/2032 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/24/2032 |.....evvvnvvvnn feunnns 50,000,000..... SOFR/(3.71) |ovvveneeevinnnnns foovevniniiiiiins fens 205,460 |....... (688,894)(..evvnneen fonnnnns (688,894)[....ccevvnnnveiins fernnnnieviinnins foorrriiiinieens e e 632,726 | .......... BO311 ..........
FSWP: USD 3.706530 Chicago Mercantile
2/24/2032 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/24/2032 |.....evvvnvvvenn founnns 50,000,000..... SOFR/(3.71) |ovvvenerevvnnnnns foovevnnniiiiiins fens 205,451 |....... (688,980)] .evvvvnnn Jounnnns [(CICECRe1CI0)) R FORRRRPPR RPN PR PPN 632,726 | .......... BO311 ..........
FSWP: USD 3.783200 Chicago Mercantile
2/23/2039 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/23/2039 |.....evvvnvvnnn founnns 50,000,000..... I VA S0/ I R KPR R RN (919,695)] ..cevvvnnnn [eunnnnn [ECRIICTEE5) | R RPN R KPR AR 915,431 .......... BO311 ..........
FSWP: USD 3.785000 Chicago Mercantile
2/23/2039 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/23/2024 |. 02/23/2039 |.....evvvnvvvnnn founnns 50,000,000..... KIVATAC V) F RRTTUUI PRI RN [CAERV) P S [ECRRTNVCY)) R KRR R PR AR 915,431 .......... BO311 ..........
FSWP: USD 3.975200 Fixed Income Security Chicago Mercantile
2/22/2039 SOF ......... .. . | Currency..... Exchange ... 549300HNAUKVAE2R3U73 ). 02/22/2024 |. 02/22/2039 |.... i 100,000,000]..... 3.98/(SOFR) |.. P PP (1,305,421)] .eevvnnnnns fonnn (1,305, 421)] e v fonniiiis o s 1,830,675
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1 2 4 5 6 7 8 9 10 14 16 17 18 20 21 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Total Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or Book/ Unrealized | Foreign to Carrying of at Inception
Income of Maturity | Number Index Adjusted Valuation | Exchange Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received Carrying Increase/ | Change in Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Value Fair Value | (Decrease) | B./A.C.V. ltem Exposure | Entity (b)
SIP: OIS 1.423000 Fixed Income Secur ity Chicago Mercantile
11/14/2083 SOF ....... Duration Exchange ............ 549300HN4UKVIE2RU73 . 11/10/2023 |. 11/14/2053 |....evenievee. 30,000,000 |..... SOFR/(1.42) 12,926,636 [...veere |ovene 12,926,636 |........ 116,196 [.evvveveveveeen forrerennn (85,623)) e o 795,742 | veeenn. [BOSIT e
SIP: 01S 1.700000 Chicago Mercantile | | | | | SOFR+26. 16
11/14/2052 ... . |Duration Exchange ............ 549300HVAUKVIE2R3U73  |. 11/10/2022 |. 11/14/2052 |.... 39,000,000 [ops/(1.70) . 16,504,267 [.eveevrns |ovene 16,504,267 [.venveeiieeeis [ e o oo 1,015,919
SIP: 01 2.000000 Chicago Mercantile | | | | .. SOFR+26. 16
6/1/2032 .ovcevnnn Duration Exchange ............ 549300HN4UKVIE2RU73 . 05/27/2022 |. 06/01/2032 |....vevrnievee. 72,000,000 ops/(2.00)  [.........993,800 |-.cvevrrvereians |oenn 1,437,677 ... 7,515,116 | e fernene 7,515,116 |ovveereeerenes oeereeineennen oo (T4153) i o 930,025 | .......... [BO3IT ..o
SIP: 01S 2.100000 Chicago Mercantile | | | | .. SOFR+26. 16
2/3/2033 .o Duration Exchange ............ 549300HN4UKVIE2RU73 . 02/01/2023 |. 02/03/2033 |....evenievee. 95,000,000 [bps/ (2. 10) 10,418,951 [.eveeerncs fovee 10,418,951 [eveveeieis e [ (168,190)) v e 1,287,827 | .evveeenn |BOBTT e
SIP: OIS 2.250000 Fixed Income Secur ity Chicago Mercantile | | | | | SOFR+26. 16
N/A7/2032 e Duration Exchange ............ 549300HNAUKVIE2RU73 . 11/15/2022 | 11/17/2032 |.eevvrnnree. 250,000,000 [bps/(2.25) 24,168,406 | ...cevevees [oene. 20,168,406 |-..vevevereien |oeeeenieneniniene foeveee (254,327 [ 3,339,302 | .eoveeen [BOBTT e,
SIP: 01S 2.250000 Income Secur i ty Chicago Mercantile | | | | .. SOFR+26. 16
6/1/2052 ovevereeies [ Duration Exchange ............ 549300HN4UKVIE2RU73 . 05/27/2022 |. 06/01/2052 |....eevreievee. 40,000,000 [bps/ (2.25) 13,169,110 | cvevevenes foren 13,169,110 [oevenveeeieeees oo oo (24,553)) e [ 1,033,202 | ..veeene. [BOSHT o
SIP: 01 2.250000 Fixed Income Secur ity Chicago Mercantile | | | | | SOFR+26. 16
6/2/2032 +oveeveieies [ Duration Exchange ............ 549300HN4UKVIE2RU73 . 05/31/2022 |. 06/02/2032 |....eeveeievee. 108,000,000 [ops/(2.25)  [.veve.. 876,960 |-veuveveiereins |oenn. 1,954,019 ..o 9,680,634 | ..cveuenne fernenn 9,680,634 [, [ [ (85,502)] s [ 1,395,324 | oo |BO3T e
SIP: 0IS 2.350000 Fixed Income Secur ity Chicago Mercantile | | | | | SOFR+26. 16
1/19/2033 .vvveieeis | eeeeeeneneneeeeieeene Duration Exchange ............ 549300HN4UKVIE2RU73 . 01/17/2023 |. 01/19/2033 |..eevrnenee. 140,000,000 [ops/ (2.35) 13,011,361 | ceeeeees fooee 13,011,361 [oeveeeeeiees e [ (145,000)) v [ 1,892,538 | ...coe... [BOSMT oo
SIP: 01S 2.364000 Fixed Income Secur ity Interest Chicago Mercantile 2.36/(SOFR+42.8
AA3/2027 e [ Rate......... Exchange ............ 549300HNAUKVIE2RU73 . 03/17/2015 |. 04/13/2027 |.eevevvnvevrnes [oneee 3,500,000 3 bps)  |oeeeeeeereeens foereeenieeieeies feeverennn(65,366)]- e (80,761) cvevvvenes [ (80,761)f..vevveveeevees [erereieieieens e o o 21,676 | voveveres [BO3Y v
SIP: OIS 2.400000 Fixed Income Secur ity Chicago Mercantile | | | | .. SOFR+26. 16
6/8/2052 venveeries [ e Duration Exchange ............ 549300HN4UKVIE2R3U73 . 06/06/2022 |. 06/08/2052 |................ 85,000,000 [bps/ (2.40) 25,891,988 |.vovvvene [onne 25,891,988 |v.vevvvereerenes feereeieneieieies oo (35,781)) e o 2,196,343 | ...t |BO3M Lo
SIP: 01 2.500000 Fixed Income Secur ity Chicago Mercantile | | | | .. SOFR+26. 16
6/2/2032 oveeereins [ Duration Exchange ............ 549300HN4UKVIE2RU73 . 05/31/2022 |. 06/02/2032 |................ 175,000,000 [ops/ (2.50) 13,008,313 [.evevernes fovnne 13,008,313 |+.eveveeieeeiens foeereeieenieenen forereens (65,356)cvieeiiieeis [ 2,260,942 [ ..ot |BO3M Lo
SIP: 0IS 2.750000 Fixed Income Secur ity Chicago Mercantile | | | | | SOFR+26. 16
6/13/2052 .o [ Duration Exchange ............ 549300LCO2FLSSVFFRG4 . 06/09/2022 |. 06/13/2052 |................ 135,000,000 |bps/(2.75) 33,338,006 |.veveevens [onne 33,338,008 v.vevevereerenes feereeeereeieenies foeeeeen (37,828)) e o 3,489,205 [ ..........|BO3M ..........
SIP: OIS 2.796000 Fixed Income Secur ity Chicago Mercantile
6/9/2027 evvveries [ e Duration Exchange ............ 549300HN4UKVIE2R3U73 . 06/07/2022 |. 06/09/2027 |................ 104,000,000 |.....SOFR/(2.80) [..veveuveverearens |oorrveresierernens |oeene 1,249,414 [ 1,122,953 | covovenens fornnne 1,122,953 [ [ oo o oo 676,082 | ..ceovenr |BOST oo
SIP: 01S 2.831000 Fixed Income Secur ity Chicago Mercantile
6/10/2032 .ovveeees [ Duration Exchange ............ 549300HN4UKVIE2R3U73 . 06/08/2022 |. 06/10/2032 |................ 24,000,000 ...... SOFR/(2.83) [evevveveverens forererieirieens [0 282,026 | 952,303 [ cvevevenes [ 952,303 [ [ereieeeeeeens foeereereeens o foeend 310,581 | .eeevn. [BOBTT .
SIP: 01 3.029000 Fixed Income Secur ity Chicago Mercantile
3/1/2083 oeeeeeees [ Duration Exchange ............ 549300HNAUKVIE2RU73 . 12/01/2022 |. 03/01/2033 |...eeeevevee. 100,000,000 |..... SOFR/(3.08) [..vevvvevrreeres |oervererieerien |oeene 1,049,771 [ 3,217,370 | coveveens oo 3,217,370 [eveveieeeees e e oo o 1,362,160 | ..vevenn [BOST .o
SIP: 0IS 3.127500 Fixed Income Secur ity Chicago Mercantile
6/15/2029 ............. . |Duration Exchange ............ 549300LCO2FLSSVFFRe4 |. 06/13/2022 |. 06/15/2029 |.... 68,000,000 ... SOFR/(3.13) |.. ...562,861 ... ....562,861 ... 654,850
SIP: 0IS 3.355000 ncome Secur ity Chicago Mercantile
6/26/2034 .ooeeveien [ Duration Exchange ............ 549300LCOFLSSVFFRG4 . 12/28/2022 |. 06/26/2034 |................ 75,000,000 [...... SOFR/(3.36) [.vevvvevereeres [oerieesieeiiens |ovevenn 615,542 ... 1,351,857 | eveverens fornn 1,351,857 |ovoveeereeiereen foeeeeeeneneies foeereeeneeenees e o 1,108,787 | oo |BO3M e
SIP: 0IS 3.489000 Fixed Income Secur ity Chicago Mercantile
2/1/2082 SOF eevevee [ Duration Exchange ............ 549300HNAUKVIE2RU73 . 02/01/2024 |. 02/01/2042 |............... 50,000,000 |.....3.49/ (SOFR) (2,567,185)[c.veveee |ovnne (2,567,185 foeereeiereninienes forveeenieesiees foeenieerieenes [ 1,010,900 [ .......... |BO3M ..o
SIP: 01 3.594390 Fixed Income Secur ity Chicago Mercantile
2/6/2036 SOF .......... . |Duration Exchange ............ 549300HN4UKVIE2R3U73  |. 02/06/2024 |. 02/06/2036 |.... 75,000,000 |...... SOFR/(3.59) |.. ...460,699 |... 1er80,699 e oo e e o 1,206,947
SIP: 0IS 3.667500 Income Secur i ty Chicago Mercantile
3/28/2034 SOF .vevvee [ eeveieieicieie Duration Exchange ............ 549300HNAUKVIE2RU73 . 03/28/2024 |. 03/28/2034 |................ 50,000,000 |.....SOFR/(3.67) (313,047)| cvvvvens feorne (B13,087)f. v [ e foeeeeereeeneeies o 728,693 | ...eeven.. [BOBTT ...
SIP: 0IS 3.675400 Fixed Income Secur ity Chicago Mercantile
3/27/20348 SOF .vovenee [ e, Duration Exchange ............ 549300HNAUKVIE2RU73 . 03/27/2024 |. 03/27/2034 |............... 50,000,000 |.....SOFR/(3.68) (27T I (342,548)].c.veeeveen forenereeieieeienes oereeereeerenes oo [ 728,575 | .evevene |BOBTT .o
SIP: 01 3.691650 Fixed Income Secur ity Chicago Mercantile
3/20/2033 SOF .vevvee [ eeveieieicieee Duration Exchange ............ 549300HNAUKVIE2RU73 . 03/20/2024 |. 03/20/2033 |................ 50,000,000 |..... SOFR/(3.69) (601,645)( vevvvvevs forne (B01,645)]..veveveneies feorerieiereniees [oereeenieeeens foeeeeeieeeieies e 683,464 | ..........|BO31T ..........
SIP: 01 3.694300 Fixed Income Secur ity Chicago Mercantile
3/5/2038 SOF .ovvevee [ eoreiiiiiiiie Duration Exchange ............ 549300HN4UKVIE2R3U73 . 03/05/2024 |. 03/05/2038 |................ 100,000,000 |......3.69/ (SOFR) (2,271,878) e | (2,271,878)) oo foeeeeieienieenes Joreeenieeeiees oo [ 1,763,208 | ...veven.. [BOST .o
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 |................. 75,000,000 |.....SOFR/(3.70) (663,238)[ .vvevvvs [oennn (663,238)[..veveveeevens [oreeereieienens fooerereeieieeiees oo oo 1,002,334 | .......... [BO31T ..........
SIP: 0IS 3.722600 Fixed Income Secur ity Chicago Mercantile
3/12/2038 SOF .o [ eeveieieicieiie Duration Exchange ............ 549300HNAUKVIE2RU73 . 03/12/2024 |. 03/12/2038 ... 50,000,000 |.....3.72/(SOFR) (1,069, 231)c.vevenees fovene (1,089, 231)]- e foeererenrerennens Joereeeneeeriees foeeieeeeeees [ 882,284 | ..........|BO31T ..........
SIP: 0IS 3.732700 Fixed Income Secur ity Chicago Mercantile
3/26/2034 SOF .vovveve [eoiiiiiiiiiin, Duration Exchange ............ 549300HN4UKVAE2R3U73 |. 03/26/2024 |. 03/26/2034 |................ 50,000,000 ..... SOFR/(3.73) (552,340)] ovvovenes o (552,340 c.veveneieieis foreeeieieneienes oo oo | 728,458 | ..........|BO3T ..........
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STATEMENT AS OF SEPTEMBER 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 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SIIP: 018 3.742400 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) |oevvvveeeiviinnn feoeeiiiiiieenes v 171,258 |....... (787,862)] .eevvvvnnn |evennns [WE-TAR:1:72) KR FORRRRT EUUUUUIR R PN 636,100 | .......... 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) |.. ...480,461 |..... (1,988,216)(........cc. | (1,988,216)]...ccvvveneeeeennn feniiiiiniinnns v [ e 1,582,492 .|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 413,964 |..... (1,507,887)] .eeeeevvann |onee (QIRSIVZAR:1:70) RN AP RPN NP RN 1,820,851 .......... 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 |..... SOFR/(3.75) [oevvvvennrvvinnnn oo e 478,110 |..... (2,010,581)f.eeenneeecn [nnee (2,010,581)].cccvvvenieiiinnn [ v [ e 1,582,492 [ ....oenen. 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 (597,671)| ... [(SSTAN-TAD! AR FOPRRPPRR RN R RPN 917,953 .[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) |vvveneevevnnnnnns foovevvnnniiiiiinn foenns 333,601 |..... (1,276,951).eeeneeecn | (1,276,951 fovrnnineevienees [ e o 1,455,740 | .......... 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 329,269 |..... (1,383,308)(.eevvneeecs [onnne (1,383,308)[....cccevvmnnenns fovrnnnnnenninnnns [ e o 1,455,269 | .......... 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 (652,105)( cevvnnnenns fonnnns [(C1S78 (115 R FER RN RN AR 1,377,349 | ..ooeenens 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 [ (778,443)[ cevveneens [ [(WZETEEX)) R KRR NI NPT RN 729,749 | ....ooeeen 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 (724,085)( .evvennenn [ [WEZZ0E ) R RPN R R AR 687,835 [ .......... 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 [ (788,687)] .ceevevvnnn |evennns (<1< 105170 R RPOPUUUR RN RPN RN 729,280 | .......... BO311 ..........
SIP: 01S 3.799500 Chicago Mercantile
4/6/2034 SOF .......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 04/05/2024 |. 04/06/2034 |.... P 75,000,000 |..... SOFR/(3.80) |.. P O (1,231,004) .eeenneecn | (1,231,004)]..eeeeveninens foernneneeeeenees [ e o 1,004,624 | .......... BO311 ..
SIiP: 01S 3.804920 Chicago Mercantile
4/1/2034 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/01/2024 |. 04/01/2034 |.....ovvvvvvvven feunnns 50,000,000..... SOFR/(3.80) |vvvenvvvrnnnnnns foovevvniiiieiiins fonns 143,916 |....... (814,464)( ..oovveee [onnnnns [ERLIIT.Y) Y KPR U PP RN 729,163 | .......... BO311 ..........
SIiP: 01S 3.807000 Chicago Mercantile
3/28/2039 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/28/2024 |. 03/28/2039 |......evvnvvvenn feunnns 75,000,000 |..... 3.81/(SOFR) [vvvenevvrvnnnnns fooervvniiiiiiins e o (1,410,156)( ...evvneees | (1,410, 156)|....... [ZIE:7)) R FRRRURN R N 1,377,768 | .......... BO311 ..........
SIP: 01S 3.807200 Chicago Mercantile
3/21/2040 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 03/21/2024 |. 03/21/2040 |.... P 50,000,000..... 3.81/(SOFR) |.. (319,167)| ... (319,167)|... 951,387 .|BO311 ..
SIiP: 01S 3.816760 Chicago Mercantile
2/15/2034 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/13/2024 |. 02/15/2034 |.....evvvevvenn founnns 50,000,000..... VAR : 7 N ERN NPT RPPTRR RN (125,651)( cevvnneens o [RPSTCST D) R TR PR R 723,860 | .......... BO311 ..........
SIP: 01S 3.837100 Chicago Mercantile
3/20/2041 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/20/2024 |. 03/20/2041 |...cevvvvnnvvnnn feunnns 50,000,000..... 3.84/(SOFR) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,373,453)] ceevvennnnn fennn (1,373,453)].cceveeeeeiinnnn oo i [ e 983,598 | .......... BO311 ..........
SIP: 01S 3.837500 Chicago Mercantile
2/12/2041 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/08/2024 |. 02/12/2041 |...eevvvnniinnn founnns 50,000,000..... 3.84/(SOFR) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,350,228)] ..cvvvnnnnn fennnn (1,350,228)[..ceeevvnieees foevnnnnniiienens foorreiviis e e 980,460 | .......... BO311 ..........
SIiP: 01S 3.838900 Chicago Mercantile
3/26/2041 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/26/2024 |. 03/26/2041 |....evvvenrvvnnn feunnns 50,000,000..... 3.84/(SOFR) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,370,947 ceeeneeecn | (QIRT(VNC-LY0' AU RPPTRPR R U RN 984 121 | .......... BO311 ..........
SIP: 01S 3.839640 Chicago Mercantile
4/9/2034 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/09/2024 |. 04/09/2034 |......eevvvvvven founnns 50,000,000..... SOFR/(3.84) |.evvvvenniiviinnn feoeeiviiiiiieiees e 128,191 ....... [CEICIK)) U R (939,913)]..cevvneeievinnn oo v [ e 730,101 | .oeenneees BO311 ..........
SIP: 01S 3.842740 Chicago Mercantile
2/12/2041 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/08/2024 |. 02/12/2041 |...evvvvnnvinnn fonnnns 50,000,000..... 3.84/(SOFR) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,332,435)] .eeeeenan o (1,332,435)]. ccevnneeeceiinnn oo v [ e 980,460 | .......... BO311 ..........
SIP: 01S 3.844700 Chicago Mercantile
4/3/2034 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/03/2024 |. 04/03/2034 |......evvvvvvvnn feunnns 50,000,000..... VA7) B N R TN 132,080 |....... (960,668)] ...cevvvnnn |unnnns (960,668)[......cevunvrrinn Jernnnnreniinnnns foovrvnniiineneiens e e 729,397 | oo BO311 ..........
SIP: 01S 3.845400 Chicago Mercantile
3/27/2039 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/27/2024 |. 03/27/2039 |.....evvvnvvenn founnns 50,000,000..... 3.85/(SOFR) |.evvvvnnvrvvnnnn foorereiiiiiniiees i [ (877,180)] - eevevvenn Jevennns (<7400 1:11)] R RPPPUUUR U RPN RN 918,419 .......... BO311 ..........
SIP: 01S 3.851000 Chicago Mercantile
3/19/2041 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/19/2024 |. 03/19/2041 |...cevvvnnnrinnn feunnns 50,000,000..... 3.85/(SOFR) |-oevvvvvnnvrnvrnnn foonreeriviniinnees fovvrninieeiinnns [ (1,325,840)] ..cevvnnnnn fennnn (1,325,840)[...ceevvvnineees Jovvnnnnieviinnns fooreeiiis e e 983,511 ..oeeennns BO311 ..........
SIiP: 01S 3.872000 Chicago Mercantile
2/27/2038 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/27/2024 |. 02/27/2038 |.... A 100,000,000 |..... 3.87/(SOFR) |.. P O (1,366,004)....ccceeen |nnne (1,366,004)]...ccevvvnnnnnns foernnnneeeinnnns [ e o 1,762,043 .|BO311 ..
SIP: 01S 3.886500 Chicago Mercantile
3/14/2039 SOF ......... Dl e Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/14/2024 |. 03/14/2039 |.......eoevvvven fovnnns 75,000,000]..... 3.89/(SOFR) [..evvvevnvinvennn foonnivriivniinnnns fovvvnnniniiniinnns s (1,207,788)] .ooeeeveenn v (1,207, 788)]..eevvvennieiinnn foveeniiiiinnnnnns fovvennnnnniiinnns [ Joenens 1,375,809 | .......... BO311 ..........
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STATEMENT AS OF SEPTEMBER 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 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SIIP: 01 3.889100 Fixed Income Security Chicago Mercantile
2/27/2039 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/27/2039 |....evvvnnvvvnnn founns 125,000,000 |..... 3.89/(SOFR) [-vvvvvvnnrevvinnn fronreerivinnnees fovvenieieeiinnns [ (1,992,796)] ..evvvnnnnn fennnn (1,992,796)[...ceevvvvenenes foernnnnneeviennns [ e o 2,289,512 | ......eeen BO311 ..........
SIP: 01S 3.899280 Chicago Mercantile
2/27/2039 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/26/2024 |. 02/27/2039 |.... A 250,000,000 ..... 3.90/(SOFR) [-vvvvvvnnerrvennn foorrereivvninnnes fovvnninieeiinnns [ (3,901,449) ..covvnnnns fennnn (3,901,449)]...evvnievinnnins [ e [ o 4,579,025 .|BO311 ..
SIP: 01S 3.900200 Chicago Mercantile
4/8/2034 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/08/2024 |. 04/08/2034 |.......eevvvvven founnns 50,000,000..... SOFR/(3.90) |-evvvveeneeviinnn fooneeiiiiiiieees foveninnns 114,29 |..... (1,162,485)( ...oneeeeen | (1,162,485)[...ceeevvneneees fovvnnninniviinnns [ e e 729,984 | .......... BO311 ..........
SIiP: 01S 3.904200 Chicago Mercantile
3/20/2039 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/18/2024 |. 03/20/2039 |......evvnvvvvnn feunnns 75,000,000 |..... 3.90/(SOFR) [-evvvvvnnnrvvrnnn feonreerivvninnnes fvvrniinieciinnns [ (1,167,419 ...eneeeeen | (1,167, 419)]. .o [ e [ e 1,376,649 | .......... BO311 ..........
SIIP: 018 3.913130 Fixed Income Security Chicago Mercantile
4/9/2039 SOF .......... JU 1) Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/09/2024 |. 04/09/2039 |......eevvvvvvrn feunnns 50,000,000..... 3.91/(SOFR) [evvvvvnnvvvvnnnn oo e [ (842,445)| ... (842,445)]....cveeeiiininn fereniiiiiiinns i [ [ 919,630 .[BO311 ..........
SIIP: 018 3.925400 Income Secur ity Chicago Mercantile
4/3/2039 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/01/2024 |. 04/03/2039 |......evvnvvvnn feunnns 75,000,000 |..... 3.98/(SOFR) [-vvvvvvenrervrnnn feonreerevininnees fovvrnieieciinnns [ (1,121,077)] e eeeeeeeeen e (1,121,077)] e e e [ e 1,378,607 | .......... BO311 ..........
SIiP: 01S 3.937880 Chicago Mercantile
4/3/2038 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/03/2024 |. 04/03/2038 |.......evnvvvven feunnns 50,000,000..... 3.94/(SOFR) [.vvvvvenvvvvnnnn fooreeeiiiiiniiees i [ (543,900)] .eevvvunnn feunnnns [ESZTRL1[0)) R RPN U PP R 884,416 | .......... BO311 ..........
SIP: 01S 3.940720 Chicago Mercantile
4/5/2039 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/04/2024 |. 04/05/2039 |......evvnvvvven feunnns 50,000,000..... 3.94/(SOFR) [.vvvvvenvvvvnnnn fooreeeiiiiiniiees i [ (T72,738)[ cevvnneenne o (VAZINK:S)) R IR RPN TR PPN 919,257 | .......... BO311 ..........
SIP: 018 3.951500 Chicago Mercantile
4/3/2039 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/02/2024 |. 04/03/2039 |......evvnvvvven feunnns 50,000,000..... 3.95/(SOFR) [.vvvvvnnvvvvnnnn fooreerviiiniiees e [ (704,419)( .evvnneees [ [W0Z A1) R RPN RN R AR 919,071 | .........t BO311 ..........
SIP: 01S 3.955060 Chicago Mercantile
4/5/2039 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/05/2024 |. 04/05/2039 |.....evvnnrvvenn founns 100,000,000 |..... 3.96/(SOFR) [-vvvvvvenevrvnnnn feoereeriviineees fovveninieeiinnns [ (1,476,433)] .ccvvvnnnnn fennnn (1,476,433)[.eeeeevnieees foernninievienees [ e o 1,838,515 .......... BO311 ..........
SIP: 01S 3.980700 Chicago Mercantile
4/5/2039 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/05/2024 |. 04/05/2039 |....evvvnnvvvnnn founns 100,000,000 |..... 3.98/(SOFR) [-evvvvvenirrvrnnn feoererrevininnees fovvenieieeiinnns [ (1,312,918)f .eeeneeecn |t (1,312,918)]. e [ [ e o 1,838,515 .......... BO311 ..........
SIP: 01S 3.990900 Chicago Mercantile
4/10/2039 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 04/08/2024 |. 04/10/2039 |.... P 50,000,000..... 3.99/(SOFR) [.vvvvvnnvvvvnnnn foorevviviiiniiees v [ (641,627)( .evvnnenes o (641,627)|... 919,723 | .......... BO311 ..
SIP: 01S 4.033020 Chicago Mercantile
4/10/2034 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/10/2024 |. 04/10/2034 |......evvvvvvnn feunnns 50,000,000..... VA0 ) N RN NPT PRI 80,522 |..... (1,651,102)f .eeevneeen | (1< P (072) R ) R ) R, FE VA BO311 ..........
SIP: 01S 4.036500 Chicago Mercantile
4/10/2039 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/10/2024 . 04/10/2039 |....evvvnnrvvnnn founns 100,000,000 |..... 4.04/(SOFR) [-ovvvvvvnvrrvnnnn feonrerrevinineees foevvnieieeiinnns [ (1,133,249)] .eevvvnnnns fennn (1,133,249)]. v [ e [ o 1,839,446 | .......... BO311 ..........
SWP: 01S 4.057500 Chicago Mercantile
4/11/2039 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 04/11/2024 |. 04/11/2039 |.... A 100,000,000 |..... LV CTA RS0/ D O RRUUR R RPN (1,063,918)(..cevveecs | QUK IRCNL:)) RN AP RPN R RN 1,839,632 .|BO311 ..
SIiP: 01S 4.080000 Chicago Mercantile
11/14/2053 SOF ........ [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 11/09/2023 |. 11/14/2053 |....covvvnvinnn founnns 30,000,000..... 4.08/(SOFR) |.......... 99,649 |..ovvviiiiiiiinn fos (78,210)]......... 651,226 [.eevnneeees o 651,226 |..eveneiiiiiinns [ e e [ 795,742 | oo BO311 ..........
SP: 01S 4.150700 Chicago Mercantile
4/1/2026 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/01/2024 |. 04/01/2026 |......evvnrvvenn fonnnn 100,000,000 |..... SOFR/(4.15) [oevvvvvnnvivvennn oo i 112,060 |....... (115,018)] .oeeveviens Joveenn [RISTVRE:)) AR FOPPPR RPN R RPN 354,037 | .......... BO311 ..........
SIP: 01S 4.447200 Chicago Mercantile
4/1/2026 SOF .......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/12/2024 |. 04/01/2026 |......euvvvvenn fonnns 100,000,000 |..... 4.45/(SOFR) [.eevvvvennerrrinnn feoereeeevininnnes fovviinnnns 38,661 |......... 259,926 | .oevvvvnnnn [ 259,926 |...evvvnniieiiinn [ e [ 354,037 | .......... BO311 ..........
SWP: USD 3.748040 Chicago Mercantile
2/20/2035 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/20/2024 |. 02/20/2035 |......evvnvvvenn founnns 50,000,000..... SOFR/(3.75) |oevvvvennvivvinnn fooneeviiiiineees foveninnns 196,743 |....... (465,892) ...cevvnnnn feunnnnn (ISR t2) R KPR RN R AR 766,374 | .......... BO311 ..........
SWP: USD 3.874200 Chicago Mercantile
2/22/2044 SOF ......... [0 IR Currency..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 |. 02/22/2044 |......evvvvvven founnnn 50,000,000..... IR 7240/ I O RRUUUR R N (1,610,520)( .eevvvnecn |onne (1,610,520)]...ccvvennieeeennn [ i [ e 1,072,620 | .......... BO311 ..........
SWP: USD 3.912700 Chicago Mercantile
2/20/2038 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/20/2024 |. 02/20/2038 |......evvnvvvenn founnns 50,000,000..... 3.91/(SOFR) [evvvvvnnvvvvnnnn oo e [ (577,068)] .eevevvnnn |evennns (577,088)[....ccvvvnneeeenn Jernnnnreriinnnns foovrevninnnieens e oo 880,341 .......... BO311 ..........
SWP: USD 3.964800 Chicago Mercantile
2/22/2039 SOF ......... [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/20/2024 |. 02/22/2039 |.....evvvnvvvvnn feunnns 50,000,000..... 3.96/(SOFR) |.evvvvennvevinnnn foorreriiiiiniiees e [ (669,905)( .evvunenns fonnnns [(CICIEIRC (1) R RPN RN RPN AR 915,337 | ...t BO311 ..........
BNL26KTH3X- SWP: 01S
4.005350 4/13/2029 SOF |Fixed Income Security Chicago Mercantile
...................................................... D1 ............ |Duration..... [Exchange ............ 549300HNAUKVIE2R3U73 |.04/11/2024 |. 04/13/2029 |................ [.....100,000,000 |....4.0053(SOFR) ... ueeeeemmmmnne Joermmmmmmmeeemmnnn fooeeeeeemniiiineee e 2,121,965 [ oennniins [ 2,121,965 ... (2,150,277 oo [ [eeee202.940,344 | LLlLL L [BOSTT
BNL260039- FSWP: OIS
3.714000 2/26/2034 SOF|Fixed Income Security Chicago Mercantile
...................................................... D1 ............ |Duration..... [Exchange ............ 549300HNAUKVAE2R3U73 |. 02/26/2024 |. 02/26/2034 |................ |.....125,000,000].....(SOFR)3.714 |.....oovvvvvnnnnes Jovvennnnnnnnnnnnnn fooennnnvnnnnnnnnns |oonnn (1,369,004 Lo [0 (1,369,004)]......4,223,087 e foveevviiiins Joeeeenicennnnn |00 1,812,899 | Lolllll. [BO3IT LLLLlleees
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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)
BNL260005- FSHP: 0IS
3.707000 2/26/2034 SOF|Fixed Income Security Chicago Mercantile
...................................................... D1 ............ |Duration..... [Exchange ............ 549300HNAUKVIE2R3U73 |. 02/26/2024 |. 02/26/2034 |...........cccer [.....125,000,000 |...... (SOFR)3.70 [ceeuureermmmmnnns Joeemmmmmnneeeemnnn feoeeeeeeennnineeee Joeenn (1,308,968) ooeneeees | (1,308,963)|...... 4,219,847 oo foeeeeee [ [0 1,812,899 | Ll [BO3TT
BNL2522C5 - SWP: 01§
3.796000 2/27/2044 SOF|Fixed Income Security Chicago Mercantile
...................................................... D1 ............ |Duration..... [Exchange ............ 549300HNAUKVIE2R3U73 |. 02/26/2024 |. 02/27/2044 |................ [.....400,000,000|...... 3.79(SOFR) [ceuuvrrerrruunes Joovevmnnnrnnrnnnnn fooenrnviinnnnnnns oo (14,754,894 Loeeenoinn s (14,754,894)......6,417,090 |oeevveennnnvinnnns [ e 100 8,584,152 | Loolllll o [BO3TT Ll
BNL25YZ95- SWP: USD
3.770600 2/23/2034 SOF|Fixed Income Security Chicago Mercantile
...................................................... D1 ............ |Duration..... [Exchange ............ 549300HNAUKVIE2R3U73 |. 02/22/2024 |. 02/23/2034 |..........cceeen [-.-... 50,000,000 |...... (SOFR)3.77 [ceeuureermmmnnns foeemmmnneeeeeennn feoeeeeeeennneeeee Joeennn (744,045)( ooenncins |oeeeens (744,045)[...... 1,701,494 | oo [ [l 724,805 | el [BOSTT
BNL25YZ61- SWP: USD
3.771370 2/23/2034 SOF | Fixed Income Security Chicago Mercantile
...................................................... D1 ............ |Duration..... [Exchange ............ 549300HNAUKVIE2R3U73 |. 02/22/2024 |. 02/23/2034 |............ccen [-2.... 50,000,000 |...... (SOFR)3.77 [cevuurrrerennnnnns Joovvvnnnnnnnecinns fooenrviiinnnnnnns Jovennnn (746,691) oeeneenins |ooeenns (746,691)[...... 1,701,563 |oevvvenneiviinins [ e [0 724,805 | oeeell o [BO3TT Ll
BNL25YZ38- SWP: USD
3.872200 2/22/2044 SOF |Fixed Income Security Chicago Mercantile
...................................................... D1 ............ |Duration..... [Exchange ............ 549300HNAUKVIE2R3U73 |. 02/22/2024 |. 02/22/2044 |................ |......50,000,000 |...... 3.87(SOFR) [-+euueeeeemmmmnes Joevmmmmmnneeeemnnn fooeeeeeeenniiaeees |oeen (1,616,475) oo oo (1,616,475). oo 786,407 |oeeeeeeeeeeeeee foeeeeee e |42 1,072,620 | .l [BOSTT L
BNL25XNO9- SWP: USD
3.845500 2/22/2044 SOF | Fixed Income Security Chicago Mercantile
...................................................... D1 ............ |Duration..... [Exchange ............ 549300HNAUKVIE2R3U73 |. 02/20/2024 |. 02/22/2044 |................ [......50,000,000|...... 3.84(SOFR) [c.euuvrrermrunnnns Joovemmnnnnnrennnnn fooenrviiinnnnnnns oo (1,695,971) e | (1,695,971 791,11 | [ e 10000 1,072,620 | .ol [BO3TT Lol
BNL25TNO8- SWP: OIS
3.817300 2/15/2034 SOF|Fixed Income Security Chicago Mercantile
...................................................... D1 ............ |Duration..... [Exchange ............ 549300HNAUKV1E2R3U73 |. 02/13/2024 |. 02/15/2034 |............cce. [-..... 50,000,000 |...... (SOFR)3.82 |c.euureermmmnnnns Joeemmmmneeeeeennn feoeeeeeeeniieeee Jeeennn (126,749 oo |oeeeens (126,749)|.........669,398 | oo [ [0 723,860 | .ol [BOSTT
BNL25PNHO- SWP: 0IS
3.590890 2/9/2033 SOF |Fixed Income Security Chicago Mercantile
[0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/07/2024 |. 02/09/2033 |.....evvvnnvvenn feunnns 50,000,000 ...... (VDRI R PRI R RN 17,387 [ | 17,387 [ 956,122 |.oevvvnnieiiinnn oo e [ 678,561 | ..........|BO311 ..........
BNL25NEA9- SWP: 018
3.708160 2/5/2034 SOF |Fixed Income Security Chicago Mercantile
. |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/05/2024 |. 02/05/2034 |.... N TP 100,000,000 |...... (SOFR)3.70 |.. 174,842 1,826,236 [enueeeeennnnees Joeemmmeeeeeennn oo e 1,445,352
BNl - 1 018
3.472570 2/6/2051 SOF |Fixed Income Security Chicago Mercantile
...................................................... D1 ... |Duration..... |Exchange .... 549300HNAUKVIE2R3U73 _|. 02/02/2024 |. 02/06/2051 . |.....100,000,000|...... 3.47(SOFR) |.. . vooe ] (8,336,775)] ... |.....(8,336,775)...... 2,951,248 |. .. ......2,518,425
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 28,776,459 89,049,241 [ XXX 89,049,241 23,267,410 (934,398) 124,592,507 [ XXX XXX
CSWAP: GBP/USD HEATHROW AIRPORT
12/11/2040 ... LIMITED ... . | Currency..... BANK OF MONTREAL .. NQQGHPCNCCUBTUTQYE16 |. 08/13/2025 |. 12/11/2040 |.......evvvvvven founnns 43,256,400 |..... 5.78/(6.09) |.. ...850,841 |..ccceeniin | ....850,841.........539,821|.........311,020 |.... 843,450 | .......... B023
CSWAP: GBP/US CASCADE I
12/18/2058 ............. LIMITED wovvveine Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 08/14/2025 |. 12/18/2058 |.......eevvvven feunnns 26,045,250 |..... 6.58/(6.96) [..ooevvvennnnines Jernneiiieiiins [ e 666,089 [...ccevvnnn |rnnnnns 666,089 |......... 536,155 |......... 129,935 |oevvveeeeiviiin [ e 750,790 [ .eeennnnns B023 .......ennnt
CSWAP: USD/AUD
03/12/2044 ............. Foreign Liability .... |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 11/15/2018 |. 03/12/2044 |.......eevvvvven fonnnns 14,988,560 ..... 4.85/(5.04) |ouvveniiiiinnnns [ [ 31,393 |...... 2,157,225 | eeeeeiin [ 2,157,225 |......... 295,692 |....... (898, 152))..evveeevevninees foeveenninieveinns [ 321,995 | .......... B023 ......eennnt
CSIAP: USD/AUD CLEANAWAY WASTE BANK OF AVERICA, NA 5.99/ (AUDBBRBBS
09/17/2037 ..cevveeee. MANAGEMENT LTD. ...... [0 IR [T 11T R N BATYDEBBGKMZO031MB27  |. 05/22/2025 |. 09/17/2087 |..eevvvveevaann feunnnn 25,331,350 [H3M+199.00 bpS) [-eneeeeemmmnenee femmmmnreeeeennnn foeeeeeeens 3,334 |....... (138,389)[ cevveneee fonnnes (138,389)|........ 708,879 |....... (847,268)[.ceeeveeeeeenn foemmeeeeemnnines foeeeennns 438,251 .......... B023 .....oeennnt
CSWAP: USD/CAD MCCAIN FINANCE CANADA ROYAL BANK OF
03/18/2038 ............. LTD. oo [0 IR Currency..... CANADA ...eeeeiiees ES7IP3USRHIGC71XBUT1 | 07/18/2025 |. 03/18/2038 |.......cevveeene feereee 1,238,790 |..... 5.83/(5.24) |.eeeeeenieieeennn [ e e [QISHI:7)) R I (19,682)........ (36,681).......... 16,999 [eeeeeeeeeees e foeeeeennns 21,874 ..ol B023 ...coeeennnt
CSWAP: USD/CAD MCCAIN FINANCE CANADA
03/18/2041 ............. LTD. e [0 IR Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 07/18/2025 |. 03/18/2041 |......eeeeeveeen fevnnnn 16,760,100 |..... 5.94/(5.33) |eeeeenneeeeeennn oo e [ (278, 713)[ cevveeees [ (278,713)....... (508,700)|......... 229,986 |-evnneeeeeenni foeeeeeeneieeeeen fes 329,646 | .......... B023 .....oeennnt
CSWAP: USD/CAD UDCS 2025-1A A2 144A BANK OF AMERICA, NA
09/25/2029 ...oeeeeens | e [0 IR [T 11T R N BATYDEBBGKMZO031MB27  |. 08/07/2025 |. 09/25/2029 |.....vvvueveeen feunnnn 22,017,195 |..... 5.30/(4.51) |oeemmeeeeemnees foeeeeeeeeeens [ 24,034 |......... 102,657 [.vveneeeees foeeeennee 102,657 |....... (148,691)|......... 251,348 |- o e 219,870 [ ..oouennns B023 .....oeennnt
CSWAP: USD/CHF
10/14/2037 ... CADENT FINANCE PLC ... |D1 . | Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 09/23/2025 |. 10/14/2087 |.eeevveueeveennn feoeenens 6,943,200 |...... 5.67/(1.86) [-eeeeeeenneeeees Joemmeeeeeemiees foeeeeemeeeeeeeen [ 4,29 | ... 4,29 .........(26,317)|..........30,613 |... 120,493
CSWAP: USD/CHF SCOTLAND GAS NETIWORKS ROYAL BANK OF
10/15/2035 ............. PLC eeeeeeeeee e [0 IR Currency..... CANADA ...eeeeiiees ES7IP3USRHIGC71XBUT1  |. 09/24/2025 |. 10/15/2035 |..eevveuvveennn feunnnnnd 6,795,360 ..... 5.63/(1.91) |oeeeeeeieeimnnaes Joeeeemeeeeeeeen e e (17,801)] ceeevvvvnen Jeeennnnn (17,801))......... (26,257)|-cvvuennnen 8,456 [.neeeeeeneeees Jeeeeeeeeeeeenenn o 107,694 | .......... B023 .....oeennnt
CSWAP: USD/ELR VDCDE 2025-1A A2
06/28/2030 ....evunnnnnn 144A oo [0 IR Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 05/22/2025 |.06/28/2030 |.......eeeeeeen feunnnn 53,824,680 |..... 6.09/(4.29) |ovenmeeeeemnnees foeremmmieeeceenn [ 288,518 |..... (1,334,268)] ...cvvvnnns fennnn (1,334,268)......... 888,541 |..... (2,222,809)]--+vveeeeeemn foeeeeeemeieeeeen Jees 586,245 | .......... B023 ...coeeennnt
CSWAP: USD/ELR
09/25/2030 ............. HGIT PROPERTIES LP ... |D1 ............ Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 09/12/2025 |. 09/25/2030 [...cevveuaereeen founnns 30,589,200..... 5.28/(4.06) |-eeueeeermennnnes foormmnmnnneeennnn foeaeeeeens 6,146 |....... (255,150)] .ovvvvnnns Jennnns (255,150)|........ (176,856)......... (78,204)]- - eeeeeemmnneee feeemnnnneneenennn fooeeeees 341,623 ] .......... B023 .......e...t
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1 2 4 5 6 7 8 9 10 1 14 15 16 18 19 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's of at Inception
Income of Maturity | Number Index Premium Adjusted Exchange (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Value Code | Fair Value B./A.C.V. | Accretion Exposure | Entity (b)
CSWAP: USD/EUR BANK OF AMERICA, NA
09/25/2032 .......... HGIT PROPERTIES LP ... CUPTeNnCY. ... |eeeeeereeeennnnennennns BATYDEB6GKMZ0031MB27  |. 09/12/2025 |. 09/25/2032 |.....eevvvnnnnne 40,785,600 |..... 5.55/(4.34) |eevvvniiiiiinnn oo e 8,156 [ (437,481)........... (437,481) [RIZ3REe)) R RPN R 539,226 | ..........[B023 ............
CSWAP: USD/EUR ROYAL BANK OF
10/31/2028 .......... AMETEK INC ....evvnnnnns Currency..... |CANADA ............... ES7IP3USRHIGC71XBUT1 | 10/14/2016 |. 10/31/2028 |.......evvvvvrnn fennnnns 8,264,250 |..... 3.32/(1.53) |oevvevneiiiiiinnn [ el 104,208 | (435,804)].......0unn (435,804) (1,046,248)....cccevvvnnnnens [oevrnnniniiiiinns oo 72,609 | ..........[BO23 ............
CSWAP: USD/EUR CRODA INTERNAT | ONAL WELLS FARGO BANK,
6/27/2026 ........... (N Currency A KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |.......evvvvvnn fennnnns 9,497,900 |..... 3.277(1.43) |eeveeeeviinnnnes | [ 126,172 ). (488,699 ........... (488,699) (1,185, 748)]..ceevveeeeeienn e s 40,844 | ..........[B023 ............
MORGAN STANLEY
CSWAP: USD/ELR INTER MEDIA AND CAPITAL SERVICES,
6/30/2030 .... COMMUNICATION SPA ... . | Currency 17331LVCZKOKX5T7XV54  |. 06/05/2025 |. 06/30/2030 |.... 36,276,800 |..... 6.20/(4.52) |ovuueeeeeennnans Joeeemmieeeeeennn fee.. 153,431 | (448,783)| ... (448,783)|... . (853,193)|....
CSWAP: USD/EUR LINEAGE TREASURY
8/20/2026 ........... EUROPE BV ......ccvenn Currency KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........eeeeeene feuunnens 8,564,360 ..... 2.30/(0.89) |-evuuneeeeemnnnes foeeeemnnieeeeeenn [ 91,420 | (41,210) ceveneeees o (41,210)] (1,018,348)] e [ s 40,345 | ..........[B023 ............
CSWAP: USD/EUR
9/23/20%6 ........... WOODWARD INC .......... Currency JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2026 |.......ceeeeeenn fooerene 3,823,980 |..... 3.07/(1.12) [eeeeeeieieeeeeee e el 54721 | (162,885)........... (162,885)| (474,299)].ccevveeeeeeen [ s 18,936 | ..........|B023 ............
CSWAP: USD/GBP
02/27/2045 .......... VIVID HOUSING LTD .... Currency JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 11/26/2019 |. 02/27/2045 |.....eeeeevevenn fennnnnd 6,946,560 [..... 3.59/(2.54) |.eeeeeeeeeeeeenn feeeeeeeeeeneees |eeeennnn. 49,456 . 1,072,813 [.eeeieins | 1,072,813 (506, 791)[- e eeeeeeeeeeen femmeeeeemmniees foeeeennns 153,079 | ..........|B023 ............
CSWAP: USD/GBP CRODA INTERNAT | ONAL WELLS FARGO BANK,
06/27/2026 .......... PLC weeeeeeee e Currency A KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |.......ceveeeene feunnnnnd 6,129,775(..... 3.30/(2.80) |-vvvuneeeeemmnnes foeeemmmnineeeeenn feeeeeen 29,961 | 434,167 [.eveeeeees o 434,167 (398,864)]....eeeeeevnunes [oeeemnnnneeeeennn feeeeeeeens 26,360 [ ..........[B023 ............
CSWAP: USD/GBP LINEAGE TREASURY WELLS FARGO BANK,
08/20/2026 .......... EUROPE BV ......ccvenn Currency e KB1H1DSPRFMYMCUFXTO9 |. 08/11/2021 |. 08/20/2026 |................ 16,209,180 |..... 2.30/(1.98) |-eeemeeeeemnenes foeeeemmnieeeeeenn [ 47,552 | 521,454 | .ooovvn [ 521,454 (1,008,048)].ccevveeeeeeeenn feeeeeeeeeiieeeee s 76,358 [ ..........[BO23 ............
CSWAP: USD/GBP THE PORTHAN ESTATE TUEST MARKETS PLC
09/05/2032 ... (PRIMARY) LTD ......... . | Currency . RR3QWICHWIPCSBA4S074  |. 02/06/2013 |. 09/05/2032 |.... 10,325,700 ..... A.T77/(4.61) [oeeeeeenieeeeen | |oeeeeen... 64,898 ... 1,873,985 [..oeveeens |oenee 1,873,985 |... . (619,412).... 135,980
CSWAP: USD/GBP THE PORTMAN ESTATE
09/05/2037 .......... (PRIMARY) LTD ......... Currency JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 02/06/2013 |. 09/05/2037 |.......eeunnn... 16,114,350 ..... 5.13/(5.01) |oeeeeeeeemnniees Joeeemnieeeeeennen oo 102,951 | 3,288,650 [...euveeees fonnnns 3,288,650 (966,658)[-.cevvveeeeeeenn formmeeeeernnnaes foeeeennnn 278,407 | ..........[B023 ............
CSWAP: USD/GBP SENSIENT TECHNOLOGIE! WELLS FARGO BANK,
11/01/2025 ... CORPORATION ... . | Currency NA. .. KB1H1DSPRFMYMCUFXTO9  |. 08/31/2018 |. 11/01/2025 |.eeevveeeeeeenn fees 3,026,333]..... 4.28/(2.76) |.. (111,438)| ... (111,438)|... . (218,984)|.... ... 4,480
MORGAN §
CSWAP: USD/GBP LONDONMETRIC PROPERTY CAPITAL SERVICES,
11/04/2030 .......... (N Currency NC s 17331LVCZKOKX5T7XV54  |. 08/05/2025 |. 11/04/2030 |.........eun.... 25,583,250 |..... 4.98/(5.22) |.eevvvnnniiiiiinn feeerereiiiinens e [ 222,617 [ v o 222,617 [Re7AN1LCE) | R EPRIPRRT AR 288,837 | ..........[B023 ............
CSWAP: USD/GBP LONDONMETRIC PROPERTY
11/04/2032 ...ovvvveeen [PLC oo Currency BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/05/2025 |. 11/04/2032 |......evvvnneeee 15,283,500 ..... 5.28/(5.51) |oevvnvrriiininnns foorvinninien e e 180,221 [.eveneeeees [ 180,221 [RECTRETAD R PR 203,640 | ..........[B023 ............
CSWAP: USD/GBP ROYAL BANK OF
11/23/2028 .......... AMETEK INC ....evvnnnnns Currency..... |CANADA ............... ES7IP3USRHIGC71XBUT1 | 10/14/2016 |. 11/23/2028 |................ 14,652,000 ..... 3.35/(2.59) |.eevvvnnniiiiinnn oo el 51,400 . (948,153)] ....ceveen (948,153) (1,126,203)]...ceeeeviiieees foevenninneeiinnns [ 130,088 | ..........|B023 ............
CSWAP: USD/GBP
1172772045 .......... VIVID HOUSING LTD .... Currency JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 11/26/2019 |. 11/27/2045 |................ 19,038,720 ..... 3.71/(2.64) |eevenieiiinnenns |oeevininineciinen [ 131,304 | 3,083,686 ........... [...... 3,083,686 (1,388,984)]....cccvvvnnnnnnns foevennniiieiinnns [ 427,852 | ..........|B023 ............
CSWAP: USD/GBP THE BRITISH LAND
3/26/202 ........... COMPANY PLC ............ Currency SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/24/2013 |. 03/26/2026 |................ 102,141,780 |..... 4.47/(3.97) |ouveneieiiinnnnns 13,179,981 |........... 13,179,981 (177374 )| R TR AR 355,642 | ..........[B023 ............
CSWAP: USD/GBP ANGLIAN WATER SERVICES WELLS FARGO BANK,
4/21/202 ........... FINANCING P ............ D Currency F KB1H1DSPRFMYMCUFXTO9 | 01/28/2016 |. 04/27/2026 |................ 12,226,400 ..... 3.37/(2.93) |.eevevneiiiiiiinn oo e 56,210 [ 818,459 [..vveneeens o 818,459 (VEISY 770! R IR RN 46,259 | ..........[B023 ............
CSWAP: USD/GBP ARQIVA PP FINANCING 5.08/ (SONIA+237
6/29/2029 ... PLC . | Currency UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |.06/27/2014 |. 06/29/2029 |.... 15,445,627 .66 bps)  [oeeeeiiiiiiiieeins [ [eeeeennn (41,004). 3,164,743 | ..covvnnnns [ennnnn 3,164,743 |...
CSIIAP: USD/GBP HEATHROM A IRPORT BANK OF AVERICA, NA
9/1/2026 ............ LIMITED weveeiieeeeee [T 11T R N BATYDEB6GKMZ0031MB27  |. 05/06/2014 |. 09/01/2026 |................ 93,434,000 |..... 3.95/(3.77) |ovveneeeeeennnnnn 19,691,680 |........... 19,691,680 (5,161, 763)].ceeveeeeeeeeen foemeeeeeeeniees foeeennnns 448,227 | ..........|B023 ............
CSWAP: USD/GBP
9/11/2032 ........... WH SMITH PLC .......... Currency BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/11/2025 |. 09/11/2032 |....eeenenneeeee 10,340,000 |..... 5.82/(6.13) |oeeeeeeeeemenees foeeemnieeeeeeenn oo (3,248))... (405,853)]........... (405,853) (430,001)[eeeeeneeeeeenn foemmeeeeemnnnees foeeeennns 136,330 [ ..........|BO23 ............
CSWAP: USD/GBP
9/11/2035 ........... WH SMITH PLC .......... Currency BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/11/2025 |. 09/11/2035 |......eevveeeee. 15,510,000 |..... 6.05/(6.40) [-oeeeeemenaeeeeen Joemeeeeeennees foeeeeennn (5,296)].. (629,309)]....cc0nnen (629,309) (645,002)]-- e eeeeemeeeee foeeemmnneeeeeennnn foreeeeens 244,663 | ..........|B023 ............
CSWAP: USD/GBP CADOGAN ESTATES
9/12/2026 ........... LIMITED wevveeeeenee Currency SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/25/2013 |.09/12/2026 |................ 17,733,000 |..... 4.23/(3.75) |oeeeeeeneeeeeennn feeeeeeeeeenieeees |oeeenn... 123,788 . 2,360,608 [........... [...... 2,360,608 (1,079,278)] e eeveeeeeeeeeen [ s 86,451 ..........[B023 ............
CSWAP: USD/GBP THE PORTMAN ESTATE
9/5/2027 ............ (PRIMARY) LTD ......... Currency CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/10/2015 [. 09/05/2027 |.....eueeeeeeenn fooeerees 6,445,550)..... 3.97/(8.37) |oeeuueeeeemennnns fooeeeennnneeeennn fooeeeene 48,576 | 833,519 | coevvnnnn fernnes 833,519 (398,864)]-.- e eeeeennunes foerrrnnnanreeenen franeeaeens 4,790 ..........|B023 ............
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 48,354,073 | XXX 48,354,073 (29,339,686 8,425,841 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 16,993,959 137,403,314 [ XXX 137,403,314 (29,339,686 (934,3%8)| 133,018,348 [ XXX XXX
SIP: 015 3.231100 | Fixed Income Security ‘ Interest Rate| chicago Mercantile ‘ | ‘ ‘ |
9/16/2029 SOF ....eeevv |vevvrrrnnnnnnnnnennnnnnees D1 i o Exchange ............ 549300HNAUKV1E2R3U73  |. 09/12/2025 |. 09/16/2029 |...eevvueeeeenn fonnns 100,000,000]..... 3.28/(SOFR) [ +evevvmmnreermnnn fonmereremmmnnnnnee Joernneann (39,63 ceiivni | (451, 180)f- ..o eevennneeeeen Jrnmmererennnnns fooerennnnnnneeennn foonaaereernnnnanes ferennnns 995,538 | ..........|BO31 ............
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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)
SIIP: 01 3.272580 Fixed Income Security Interest Rate| Chicago Mercantile
9/23/2028 SOF ......... [0 IR Exchange ............ 549300HNAUKVIE2R3U73  |. 09/19/2025 |. 09/23/2028 |......euvvvvvvnn founns 100,000,000 |..... 3.27/(SOFR) |+evvvvvnnieninnnn fooneerieiiineees fovvnnnnns (19,494)).cevveniiiiiinns [ o [QEESTZ2e)) R KPP RN R AR 863,649 [ .......... [0} IR
SIiP: 01S 3.303400 Chicago Mercantile
9/26/2028 SOF ......... . | Exchange .... .. 549300HN4UKVIE2R3U73 . 09/24/2025 |. 09/26/2028 |.... R R 140,000,000 |..... 3.30/(SOFR) |.. .. (16,517))... [QECIR01¢)) RN IR KRR R R 1,210,774 .[B0O31 ...
SP: 01S 3.307460 Chicago Mercantile
9/26/2029 SOF ......... [0 IR IR Exchange ............ 549300HNAUKVIE2R3U73  |. 09/24/2025 |. 09/26/2029 |.....evvnnvvvenn founns 140,000,000 |..... KRR VACS 02D RN (R TR (16,438)[...ceevevneeeee | eemeeeninnn feunnnns (1110 R RPN RRRSUU TR R 1,398,561 .......... -0} IR
SIIP: 01 3.463530 Interest Rate| Chicago Mercantile
5/6/2028 SOF .......... [0 IR IR Exchange ............ 549300HNAUKVIE2R3U73  |. 05/02/2025 |. 05/06/2028 |........eevvvvnn feunnns 81,000,000 |..... 3.46/(SOFR) [.evvvvvennievinnn fooreeereniinees foeeenns (297 ,424)]..ccvveeeeiiinnn [ [ 214,843 |ooeeeiiiiiins [ e [ o 653,043 | .......... [0} IR
SIIP: 01 3.482150 Fixed Income Security Interest Rate| chicago Mercantile
5/6/2029 SOF .......... . JU 1) .. |Exchange ............ 549300HNAUKVIE2R3U73  |. 05/02/2025 |. 05/06/2029 |.......evnvvvven founnns 81,000,000 |..... 348/ (SOFR) [.vvvvvvenievienn froeeeeeeviiinens foeeenns (291,223)]..ccvveneeiiinnnn 363,779 |vveeeeeieininns foorvveniiniineins o s [ 768,433 .[BO31 ...l
SIIP: 018 3.550920 Fixed Income Security Rate| Chicago Mercantile
7/9/2029 SOF .......... [0 IR Exchange ............ 549300HNAUKVAE2R3U73  |. 07/07/2025 |. 07/09/2029 |......evvnvvvnn founnns 51,000,000..... 3.55/(SOFR) [.evvvvvnnvenirnnn fooneeeivininenes fovvnnnnns (94,506)[.....ccvvvmnnnenne | ermemnnnnn fens 359,876 |..vuneeeiiinnins [oereviniiniiiiins e [ [ 495,471 ..o [0} IR
SIP: 01S 3.552000 Chicago Mercantile
7/9/2028 SOF .......... [0 IR Exchange ............ 549300HNAUKVIE2R3U73  |. 07/07/2025 |. 07/09/2028 |.......evnvvvven feunnns 51,000,000..... 3.55/(SOFR) |-vvvvvenvevinnnn fooneeriiiviinees fovvnnnnns (94,378)[.ceevevineiens | eeeeenie fes 272,854 |ovveeeiiiiiinns [ e e [ 424,814 .......... [0} IR
SIP: 01S 3.563000 Chicago Mercantile
8/4/2029 SOF .......... [0 IR Exchange ............ 549300HNAUKVIE2R3U73  |. 07/31/2025 |. 08/04/2029 |......eevnvvvvnn founnns 76,000,000 |..... RRTVA RS0/ ) B N (R P (94,784).ccoveeeeeiinnnn [ o YA VN 1) RN FOPRRRRRR RN R RN 745,282 | .......... [0} IR
SIP: 01S 3.581380 Chicago Mercantile
8/4/2028 SOF .......... [0 IR Exchange ............ 549300HNAUKVIE2R3U73  |. 07/31/2025 |. 08/04/2028 |.......eevvvvven feunnns 76,000,000 |..... 3.58/(SOFR) |.eevvvvvneevvnnnn fooneeviiiniienes fovvnennns (92,494).ccovvneiviiinnnn [ [ 482,211 |eveiieiiiinns [ e [ o 641,128 | .......... [0} IR
SWP: 01S 3.677650 Chicago Mercantile
4/11/2028 SOF ......... [0 IR Exchange ............ 549300HNAUKVIE2R3U73  |. 04/09/2025 |. 04/11/2028 |......evvvvvveen founnns 24,000,000..... 3.68/(SOFR) |vvvenveevvnnnnns foovevvniniiiiiins fens (79,351)fceeeiiciiieeees | e [ 183,863 |.eeeveieeiciinn e e [ 190,929 | .......... -0} IR
SIiP: 01S 3.707000 Chicago Mercantile
6/10/2028 SOF ......... [0 IR Exchange ............ 549300HNAUKVIE2R3U73  |. 06/06/2025 |. 06/10/2028 |.......eevvvven feunnns 54,000,000..... T A VAV D FORO RO (109,785)[....cevvveeeeees | eemennnes e LRI AU R RN R AR 43,318 .......... [0} IR
SWP: 01S 3.709000 Chicago Mercantile
6/10/2029 SOF .. Exchange .... .. 549300HN4UKVIE2R3U73 . 06/06/2025 |. 06/10/2029 |.... P 54,000,000..... 3.71/(SOFR) |.. (109,446)....eevvvvnnnnees | eeeeeennnnn ....670,502 |... 519,067 | .......... BO31 ...
SIP: 018 3.720220 Chicago Mercantile
5/14/2028 SOF ......... [0 IR Exchange ............ 549300HNAUKVIE2R3U73  |. 05/12/2025 |. 05/14/2028 |.......eevvvvnn founnns 22,000,000..... 3.72/(SOFR) |-evvvvvnnirnvnnnn fooneerivininenes fovvennnns (54,413). e [ e 200,275 |vvennieeininins foeevrnninenneens frerneeeeriins e [ 178,116 | .......... [0} IR
SIP: 018 3.722100 Chicago Mercantile
4/11/2029 SOF ......... [0 IR Exchange ............ 549300HNAUKVIE2R3U73  |. 04/09/2025 |. 04/11/2029 |....covvvnvvvnn founnns 24,000,000..... 3.72/(SOFR) |-vvvvvvnnirnvnnnn fooneeeiviiiineees fovennnnns (74,228).ccovveeeiiinnnn [ s ATV PR R RN RPN RN 225,508 | .......... -0} IR
SIP: 01S 3.723200 Chicago Mercantile
5/14/2029 SOF ......... . | Exchange .... .. 549300HN4UKVIE2R3U73  |. 05/12/2025 |. 05/14/2029 |.... P 22,000,000..... 3.72/(SOFR) |.. ...(54,158)|... +...279,09 |... 209,345 .[B0O31 ...
SIP: 018 3.732100 Chicago Mercantile
3/17/2028 SOF ......... [0 IR IR Exchange ............ 549300HNAUKVIE2R3U73  |. 03/13/2025 |. 03/17/2028 |.....evvvnrvvenn founns 122,000,000 |..... KIVATAC V) N R I RN [XRIRITS)) AR PRSUSSUUN RN 1,056,354 [c.iiviniiies i [ e e 957,333 | ..oeeeen [0} IR
SIIP: 01 3.733300 Interest Rate| Chicago Mercantile
3/17/2029 SOF ......... [0 IR IR Exchange ............ 549300HNAUKVIE2R3U73  |. 03/13/2025 |. 03/17/2029 |....evvvnnvvvnnn founns 122,000,000 |..... KIVATAC V) N R I RN (XA D) R PRSUSSUN RN 1,632,276 [ e fooeei e o 1,135,160 | .......... -0} IR
SIIP: 01 3.785830 Interest Rate| Chicago Mercantile
3/26/2029 SOF ......... [0 IR IR Exchange ............ 549300HNAUKVIE2R3U73  |. 03/24/2025 |. 03/26/2029 |......evvnvvvvnn founnns 20,000,000..... 3.79/(SOFR) [ovvvvvvnnevveennn oo e (61,736)].ccvvveneeeennnn [ernneeeens [ 286,832 |..uunnieiiiiiin forrevininnineins e [ [ AR — -0} IR
SIIP: 01 3.786370 Interest Rate| chicago Mercantile
3/4/2030 SOF .......... [0 IR IR Exchange ............ 549300HNAUKVIE2R3U73  |. 02/28/2025 |. 03/04/2030 |.....eevvnvvvenn founnns 67,500,000 |..... KIVATAC V) N R I RN (234,306)]...uneeeevvnnnnns [eeeeeeennn fovees 147,571 | [ e [ [ 710,147 | ... [0} IR
SIIP: 01 3.790030 Interest Rate| Chicago Mercantile
3/26/2028 SOF ......... [0 IR IR Exchange ............ 549300HNAUKVIE2R3U73  |. 03/24/2025 |. 03/26/2028 |.......evvvvven feunnns 20,000,000..... KIVATAC V) B FRT R T (61,205)]..eeeeviiiieens | eeeeenie fens VST [T R KRR RN RN AR 157,724 | ...oeeett [0} IR
SIIP: 01 3.893100 Interest Rate| Chicago Mercantile
3/4/2027 SOF .......... [0 IR IR Exchange ............ 549300HNAUKVAE2R3U73  |. 02/28/2025 |. 03/04/2027 |.....evvvnvvvnn feunnns 67,500,000 |..... 3.89/(SOFR) [.vvvvvveneievrnnn freeeeieiniinens foeeenns (192,081)[...coevvnieeeees | eeeennnees e FCST ) 1 R R RN R AR 402,837 [ ...eunnnnn -0} IR
SIIP: 018 4.0023 Interest Rate| chicago Mercantile
1/17/2026 SOF ......... [0 IR IR Exchange ............ 549300HNAUKVIE2R3U73 | 01/12/2024 (. 01/17/2026 |.....evvnnrvvenn fonnns 150,000,000 |..... 4.00/(SOFR) |.......... 10,523 [oeeiiiiiieees v (447,607)........... 1,544 e e (25,232)).ccvveeeeeiiinnnn oo s (R0 ) O IR 409,853 | .......... [0} IR
SIP: 01S 4.436200 Interest Chicago Mercantile
3/8/2026 SOF .......... [0 I Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/06/2024 |. 03/08/2026 |........ceeeveen fovnns 100,000,000]..... 4.44/(SOFR) [..evvvvnnnnnniinnn foonniniiiinnnnnns fovvinnnnns 15,768 |.oevvveieiiiinnn v [ 205,992 |..covvvniniiiinn foeenniiiis e [ e 330,006 | .......... BO31 ...eevnnnnns
1179999999. Subtotal - Swaps - Replication - Interest Rate 10,523 (3,381,790 1,544 XXX 8,118,204 (3,903), 14,252,789 | XXX XXX
ICE: (CDX.NA.1G.44.V1)|Fixed Income Security Interest Intercontinental
...................................................... D1 ............ |Rate........... [Exchange ............ 549300HNAUKV1E2R3U73 |. 08/20/2025 [. 06/20/2030 |...........cccen [.....290,500,000....ccuuneeen .00 founenniiiinnnnnnns |1 5,212,006 ... 8,750 |...... 4,801,587 [ ...oeeeenn |10 6,581,568 [ | oo (410,508)]..0eeeeee |2 276,250,000 | .......... [BOSS ............
ICE: (CDX.NA.1G.44.V1)|Fixed Income Security Interest Intercontinental
...................................................... D1 ............ |Rate........... [Exchange ............ 549300HNAUKV1E2R3U73 |. 05/13/2025 [. 06/20/2035 |...........ccevn [-.... 270,500,000 |..ccvvnnneeen .00 feunnnniniinnnnnnns |oeennnn (390,518)...... 1,217,819 |...oee. (372,278 wenneeeens |10 2,521,331 [ i [, 18,240 |oeeeeen |2 270,500,000 ...l [BOSS
ICE: (CDX.NA.1G.45.V1)|Fixed Income Security Interest Intercontinental
...................................................... Di ............ |Rate........... [Exchange ............ 549300HNAUKV1E2R3U73 |. 09/23/2025 |. 12/20/2035 |................ [......45,000,000]..............1.00 |uueeniiinnnnnnns |oeee... 320,475 ..., 1,216,354 )......... 319,790 [ ..o | 328,785 [ e fooeecennnnn . (686)]eeeeniceeeeen. |.....45,000,000 | ..........[BOSS ............
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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 Iltem Exposure | Entity (b)
1189999999. Subtotal - Swaps - Replication - Credit Default 5,142,052 2,442,923 4,749,099 | XXX 9,426,684 (392,954) 591,750,000 | XXX XXX
1229999999. Subtotal - Swaps - Replication 10,523 5,142,052 (938,867) 4,750,643 XXX 17,544,888 (396,857) 606,002,789 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
TRSWAP: LQD US EQUITY [Fixed Income Security Interest ./(SOFR+(41.00)
........................... D1 ............ |Rate........... [ JP MORGAN CHASE ... 17331LVCZKQKX5T7XV54 |.08/15/2025 [. 10/17/2025 |.........eeeeeen |o..... 97,668,600 |bps) eeeeeneernnnnes [ e 1124112 11,682 [ [ 11,882 | 11882 [ [ [ [ 105,391 | Ll [BOST L
Fixed Income Security Interest WELLS FARGO BANK, ./ (SOFR+(50.00)
........................... D1 ............ |Rate........... [N.A 7HBGLXDRUGQFUSRNES7  |. 08/22/2025 |. 10/10/2025 |.......eeevveen [onn... 50,692,000 |bps) eeeeeneernnnnes [ 200,281 o B2 [ e B2 | 9,048 [ [ e [ 41,953 | L [BOST L
Fixed Income Security Interest . /(SOFR+(35.00)
. JU 1) Rate........... ... GBGSEF7VJPSI70UKS573  |. 09/05/2025 |. 10/03/2025 |...evvnrvvvvnnnn forrnne 95,606,200 ops)  |eeeeeeeenieiens [ feeeeiieen 16,227 [oooeeeiennnnnns 95 | eeeeieees oo 95 | 95 [ [ [ [ 43,338
Fixed Income Security Interest . /(SOFR+(35.00)
........................... D1 ............ |Rate........... [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 09/19/2025 [. 10/24/2025 |................ [..... 106,823,440 |bps) eeeeeneeennnnes [ Jeennn (389,335)] i 11,276 [ [ 11,276 | 1276 [ [ s [ 136,961 | ol [BOST L
Fixed Income Security Interest ./ (SOFR+(31.00)
........................... D1 ............ |Rate........... [ JP MORGAN CHASE ... BATYDEB6GKMZO031MB27 |. 09/26/2025 |. 10/24/2025 |................ [...... 75,622,800 |bps) eereeneeennnees [ feen 160,541 | 8,129 [ e 8129 | BL129 s [ e [0 96,958 | Ll [BOST Ll
Fixed Income Security Interest ROYAL BANK OF ./ (SOFR+(31.00)
........................... Di ............ |Rate........... [CANADA ............... ROMUWSFPUBMPROBKSP83 |. 09/26/2025 |. 10/31/2025 |................ |...... 76,734,900 |bps) e Lo e 162,902 8,249 | o 8249 ) 8289 [ e | [ 111,814 Ll [BOST L
1329999999. Subtotal - Swaps - Other - Total Return 1,304,728 39,483 | XXX 39,483 48,479 536,415 XXX XXX
1349999999. Subtotal - Swaps - Other 1,304,728 39,483 | XXX 39,483 48,479 536,415 XXX XXX
1359999999. Total Swaps - Interest Rate 17,004,482 25,448,721 89,050,785 | XXX 97,816,758 23,267,410 (938,301) 138,955,879 | XXX XXX
1369999999. Total Swaps - Credit Default 5,142,052 2,442,923 4,749,099 | XXX 9,426,684 (392,954), 591,750,000 | XXX XXX
1379999999. Total Swaps - Foreign Exchange 54,836,952 (1,818,550) XXX 251,836,055 14,504,932 | (453,463,441) 90,204,153 | XXX XXX
1389999999. Total Swaps - Total Return 1,304,728 39,483 | XXX 39,483 48,479 536,415 XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 17,004,482 5,142,052 84,032,324 92,020,817 | XXX 359,118,980 37,820,821 | (453,463, 441) (1,331,265) 821,536,447 | XXX XXX
CANADIAN IMPERIAL
AUD/USD ... Foreign Equities ..... .... |Currency..... BANK OF COMMERCE .. . 07/28/2025 |. 11/07/2025 |.... R I 23,234,207 |..... 1.604274558 |...ovvnnveviinnnnn [ e [ (335,351) .. (335,351)|... (10,385)|....... (324,966)f.... ...|B031 ...
AUD/USD ... Foreign Equities ..... . | Currency..... JP MORGAN CHASE ... . 09/25/2025 |. 11/07/2025 |.... F PO 436,598 |....... 1.4149864 |.. veer (5,013)).... .|BO31 ...
WELLS FARGO BANK,
AUD/USD ... Foreign Equities ..... BA et Currency..... NoA s . 08/20/2025 . 11/07/2025 |eeveenveveennn foeeeeeeee 146,845(..... 0.921524367 |..eeeveeeeeeeennn feeeeeeeeemnneees Joeemnieeeeeeenee foreeein 2,796 | [ n 2,796 |l BT [ 2,759 | o [ LX) (0] I
CANADIAN IMPERIAL
CAD/USD ..o Foreign Equities ..... BA et Currency..... BANK OF COMMERCE .. .oovvveviiiiiiiiniinns . 07/28/2025 . 11/07/2025 |eeveeneeeeeennn foeeeeeenee 340,715(...... 0.95558453 |.....eevvneeeeeer Joemmeeeeeenies foeeeeeeeeeeeeeees Jeeeeee s 5,904 | | 5,904 [ (B15)]ee 6,519 [ceeeeeeeeeee Jemene e foreeeeis 550 | .oeeiinnnn (0] I
CANADIAN IMPERIAL
EUR/USD ..o Foreign Equities ..... BA et Currency..... BANK OF COMMERCE .. .oovvveviiiiiiiiniinns . 07/22/2025 . 10/22/2025 |.eeevveneeeeennn foeens 6,337,228 |...... 0.95476231 |.eeeveeeeeeeenenn foeeeeeee e foeeeee (7,105)) e [ (7,105)). . (7,686 580 [eeeeeeemeeees Joeeeemene e [ 7779 vt (0] I
WELLS FARGO BANK,
EUR/USD ..o Foreign Investments . |BA ............ Currency..... NoA s . 07/22/2025 |. 10/22/2025 |..ceevvunaveeenn feunnnn 16,023,029 ...... 0.95476231 |.eeeveeeeeeenenn oo e [l 77,221 | [ 77,221 | (19,555 96,777 [oeeeeeeeeeeeeeen | foeeeeennn 19,669 | .......... (0] I
CREDIT AGRICOLE CIB
EUR/USD ..o Foreign Investments . |D22 ........... LT T N . 08/06/2025 |. 11/21/2025 |..ceeveeneeeeann feunnnn 21,567,220 ...... 0.95476231 |.eeveeeeeeeeenn oo e [ [QPAIRCGX)) IR I (121,953)|......... (62,708)......... (59,250)]. +vvveeeeeeeenn feeeeeeeeiieeeees et 40,702 cevvennnns (0] I
CANADIAN IMPERIAL
EUR/USD ..o Foreign Equities ..... BA et Currency..... BANK OF COMMERCE .. .oovvveviiiiiiiiniinns . 09/25/2025 . 10/21/2025 |eevveeeieeeennn feeeens 1,898,013]...... 0.95476231 |.eeveeeeeeeene oo e e P87 I N 12,522 |eeeennns 2,546 |..cuunnn.n. 9,976 [ceeeeeeneeeee Jeeeee e foeeeeennns 2,663| ...coeennn (0] I
WELLS FARGO BANK,
EUR/USD ..o Foreign Equities ..... BA et Currency..... NoA s . 09/17/2025 . 10/22/2025 |.eevveeeveeennn feeeees 3,860,110]...... 0.95549806 |....vvueeeeeennnn foreeeeemmiieeeeen Jeeeee e foeeeennnnn 35,472 | .oeviii [ 35,472 .......... [CIVEK) — 40,205 [.eeeeeeceeniees Joeeeeeeee e [ 4,738 .ooeiennnn (0] I
GOLDMAN SACHS
EUR/USD ..o Foreign Equities ..... BA et Currency..... INTERNATIONAL ..ot v . 09/18/2025 |. 10/22/2025 |.eeevvenvveennn fens 3,189,809 (..... 0.954493656 |......eevvvnneree Jemmmmneeeeemnnnn foreeeeeeniieeeeee feees (9,108)[ .eveevevnn Joevennnnnn (9,108)f........... 4,579 ........ (13,887 e e eeeeeeeeeeeenn [ s 4,618 ....eennnt (0] I
WELLS FARGO BANK,
EUR/USD ..o Foreign Investments . |D22 ........... Currency..... NoA s . 09/25/2025 . 11/21/2025 |eevveeeeeeennn feees 6,819,986 ..... 0.917836051 [-..eeeeeeeenees foeemmmmneeeeeennn feeeeeeeeees s 46,253 | .ooevvnnns [ 46,253 |.......... 23,228 |.cevennnnn 23,025 |.eeveeeeeeeeenn feeee e s 15,080 | wevvennens (0] I
CREDIT AGRICOLE CIB
EUR/USD ..o Foreign Equities ..... LT T N . 08/19/2025 |. 10/22/2025 |...eevvuuaeeeenn feunnnn 49,206,663 |..... 0.942132436 |....oeeeeeeeeeee Joeemnneeeeeeennn feeeeeeeeeies e (255,461)] ..eevvvnnns founnnnn (255,461)|.........(59,420)....... (196,041)|......ccvvmeeeeee |oermmnnaneeeennnnn [orreeeen. 60,403 | .o (0] I
EUR/USD ... Foreign Investments . . | Currency..... SOCIETE GENERALE .. . 08/20/2025 |. 10/22/2025 |.... [T IO 201,408 |..... 0.946649665 |........uvvvvvennn feorerriiiiiinnines e [ 1164 | | 1,164 ... ...|B031 ...
EUR/USD ... Foreign Equities ..... . [Currency..... SOCIETE GENERALE .. . 09/15/2025 |. 10/22/2025 |.... P PO 9,200,000 ..... 0.946649665 |.. ..(11,379)] ... e (11,379)).... .|BO31 ...
CREDIT AGRICOLE CIB
EUR/USD ..o Foreign Investments . |D22 ........... [T T N . 08/19/2025 |. 10/22/2025 |...eevveneveenn feunnnn 50,682,629|..... 0.940785547 | [ e [ (263,123)] ..cevvvnnns funnnnn (263,123)|......... (61,202)....... (201, 921)]+ e foeeemeeeeeeeeeen feeeeeeeens 62,215 ...oeeee (0] I
CREDIT AGRICOLE CIB
EUR/USD ....ceeevvnnnnnns Foreign Equities ..... BA et CUPTENCY.eee | eunniiiiiiunniniiiiines crvrnnssessrnnsnnssanenes . 08/19/2025 |. 10/22/2025 |...eevvueneeeen founnns 35,011,319]..... 0.958030871 |....oeeeverennans foormmmnnnnaerennnn foenerieeriiiaaees Joennnns (181,764)] ..o ovvvvnnn Jeennnns (181,764)f......... (42,278)|........ (139,486)]- .- eeeeeemnmnee frorrrrnnnnreenenn froneaaeens 2,978] ..o BO31 ..oeeuennnes
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STATEMENT AS OF SEPTEMBER 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)
CREDIT AGRICOLE CIB
EUR/USD ..o Foreign Equities ..... BA .t Currency..... . 08/06/2025 |. 11/21/2025 |.....ovvnevvvinn founnnn 25,937,189 |..... 0.967481402 [..vvvvvvvinnnnnns foovennniieiiinns oo e (146,663)( ..evvnnee [onnnnnn (146,663)......... (75,408)......... (WA T:1S) | R RPN RN 48,949 | .......... [0} IR
EUR/USD ... Foreign Equities ..... . | Currency..... . 08/06/2025 |. 11/21/2025 |.... P PO 3,841,643 |..... 0.917733961 |.. ...(21,723)] ... e (21,723)e (11,169)f.........(10,554)|....
EUR/USD ..ot Foreign Equities ..... BA .t LT =T N . 08/06/2025 |. 11/21/2025 |.....evvvnvvvnnn founnnn P2 I (VI [V PR AR RN R N (119,673)[ cevveneees o (119,673)f......... (61,531)f......... [ESETREE) T KPR RN 39,941 ..o -0} IR
CANADIAN IMPERIAL
GBP/USD ...oevvvviinnnnns Foreign Equities ..... BA .t Currency..... BANK OF COMMERCE .. .eoeeeeriiiieiiiiis . 08/06/2025 |. 11/21/2025 |.....ovvnevvvinn founnnn 23,620,839 |....uunniiiiiiiins fereeneeeiiiins e [ e (190,992)] ..cevvvnnnn fevnnnns (190,992)f.......... (2,795)|....... (QEIETD) R IR RN 4,578 | .......... [0} IR
TORONTO DOMINION
GBP/USD ...oevvvviinnnnns Foreign Equities ..... [0 IR Currency..... |BANK .ooovviiiiiiiiins e . 09/16/2025 |. 03/11/2026 |....evvnvvvvvnnn foeernnnnns [SCZNVLV[VH R RN RN R AR (12,460)( .eenneeens oo (12,460).......ccenn (70— [QPRICC)) NI RPN RPN 2,884 .......... B023 ......eennnt
WELLS FARGO BANK,
GBP/USD ...oovvvvvinnnns Foreign Equities ..... BA .t Currency..... A . 09/18/2025 |. 10/22/2025 |....evvenvvvvnnn fooens 1,244,204 [ [ oo e [ 8,651 [.eeeeeeis | 8,651 [ (160)f........... 8,812 [ i [ 1,527 [ ceveennnns [0} IR
CREDIT AGRICOLE CIB
GBP/USD ...oevvvvvinnnns Foreign Equities ..... BA .t LT =T N . 08/19/2025 |. 10/22/2025 |......evvnvvvvnn founnnn 52,822,623 |...evuniiiiiinins feeeiiiiiiiiis e [ e 115,053 | |l 115,083 | (6,198)|......... 121,251 [eeciiis v e 64,842 .......... [0} IR
TORONTO DOMINION
GBP/USD ... Foreign Equities ..... . | Currency..... BANK oovviiiiie . 09/16/2025 |. 03/11/2026 |.... R I 20,000,000 ... (3,083)]....... (389,997)....
GBP/USD ... Foreign Equities ..... . | Currency..... BARCLAYS BANK PLC . 08/14/2025 |. 07/31/2026 |.... P PO 5,614,583 ....(9,512)].
GBP/USD ... Foreign Equities ..... . | Currency..... BARCLAYS BANK PLC . 08/14/2025 |. 09/30/2026 |.... R I 26,045,250 ....48,518 |.
GBP/USD ... Foreign Equities ..... . | Currency..... BARCLAYS BANK PLC . 08/14/2025 |. 06/30/2026 |.... P PO 7,796,250 .. (10,026)|.
GBP/USD ... Foreign Equities ..... . | Currency..... BARCLAYS BANK PLC . 08/14/2025 |. 06/30/2026 |.......cvvvvvvnn foeeeiinnnns 13,521
GBP/USD . Foreign Equities . | Currency. BARCLAYS BANK PLC 08/14/2025 |. 09/30/2026 |. . 345,651 ..
GBP/USD . Foreign Equities . | Currency. BARCLAYS BANK PLC 08/14/2025 |. 05/29/2026 |. ..1,668,333|.. .(1,667)|.
GBP/USD ... .. |Foreign Equities ..... .... |Currency..... BARCLAYS BANK PLC . 08/14/2025 |. 08/28/2026 |.... P PP 4,170,833 ...... (38,877)]... .. ....(8,639).........(30,238)|....
1439999999. Subtotal - Forwards - Hedging Other (1,766,191) XXX (1,766,191 (366,021)] (1,400,170
1479999999. Subtotal - Forwards (1,766,191) XXX (1,766,191 (366,021) (1,400,170
1509999999. Subtotal - SSAP No. 108 Adjustments XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 51,828,798 [  (50,172,623) XXX 204,131,295 8,804,308 [ (424,123,755 81,978,895 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 131,245,659 | 285,400,915 31,926,045 616,208,345 | XXX 616,208,345 128,792,941 (30,739,856 (968,697) 133,881,078 | XXX XXX
1719999999. Subtotal - Replication 10,523 5,142,052 (938,867 4,750,643 [ XXX 17,544,888 (396,857) 606,002,789 | XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other 1,304,728 39,483 | XXX 39,483 48,479 536,415 [ XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 131,256,182 | 290,542,967 84,120,704 | 570,825,848 [ XXX 837,924,011 137,645,728 | (454,863,611 (1,365,554) 822,399,177 XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code 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 SEPTEMBER 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
Dec-25 CME E-MINI S&P
|37/ F 2 | 14,010,075 [500 .......cevvvvvvnnnnns Reserve Liability ... |Exhibit 7 .. |Equity/Index |.12/19/2025 .[CVE ............eee... ES7IP3USRHIGC71XBU11  |.09/15/2025 .|...6,671.4643 |...6,738.7500 |............. 53,025 [.eevennnnnnne 53,025 [cevvvvrvnnnnnnnnn Jooreiiiiiiiiiiins oo e 141,300 |........ 141,300 |........... 889,988 [B062 .......cceee | unninninnnnne 50
Dec-25 CME E-MINI
RTYZ5 ........ 25 3,028,690 | RUSS 2000 IND FUT ... |Reserve Liability ... |Exhibit 7 .. [Equity/Index |.12/19/2025 . ES7IP3U3RHIGC71XBU11  .09/15/2025 .|...2,404.9880 |...2,455.5000 |.... , B75 | Lo e e 40,685 |.......... 40,685 . 192,397 [B062
1539999999. Subtotal - Long Futures - Hedging Other 58,900 58,900 181,985 181,985 1,082,386
1579999999. Subtotal - Long Futures 58,900 58,900 181,985 181,985 1,082,386
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 58,900 58,900 181,985 181,985 1,082,386
1719999999. Subtotal - Replication
1729999999. Subtotal - Income Generation
1739999999. Subtotal - Other
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives
1759999999 - Totals 58,900 58,900 181,985 181,985 1,082,386
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))....

.... 104,575 |....

Total Net Cash Deposits

(45,675)

104,575
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STATEMENT AS OF SEPTEMBER 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 (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 58,900 58,900 58,900 58,900 1,082,386 1,082,386
BARCLAYS BANK PLC ... (G5GSEF7VJP5I70UKS573 . |..........Y. Y ... 22,920,000 |.... .. 21,818,254 .. (23,699,790).... .. 39,406,598 (19,428,485)|.... .8,444,605
BANK OF AMERICA, NA BATYDEB6GKMZ0031MB27 . |. Y. 102,329,024 |. 96,654,662 |.. (15,696,529). . 110,059,932 .. (11,503,774)|. 7,796,949 |.. .
BANK OF MONTREAL . NQQBHPCNCCUBTUTQYE16 . Y. . 1,378,865 |.. . (4,348,582)). .... 869,627 (2,820,021)). .3,421,991 |.. .. 452,274
BNP PARIBAS ROMUWSFPUBMPROBKSP8S . |.......... Y. . 118,705,336 . (4,701,348)|.... .2,990,988 |... . 118,705,336 ....(7,440,336)|.... 1,774,413 1,774,413
CANADIAN IMPERIAL BANK OF COMMERCE ... 21GI19DL770X0HC3ZETS . |.......... Y. ..., 372,694 ... (4,604,552)].... .... 555,399 ....(3,903,791)].... .1,366,242 .
CITIBANK, N.A. ......... E570DZWZ7FF32TWEFATE . |. Y. . 71,720,000 |. 33,297,817 |.. (13,259,277)|. 74,249,660 (8,230,737)). .8,413,682 |..
CREDIT AGRICOLE CIB .. 1VUV7VQFKUOQSJ21A208 . |. Y. . . 207,865 |.. (23,986,547). ..3,274,409 (18,270,631)|. 4,762,832 |..
CREDIT SUISSE INTERNATIONAL . E58DKGMJYYYJLN8C3868 . |. Y. F PR IR e P ES PSRN (PSPPSR TP APPSR ..
GOLDMAN SACHS INTERNATIONAL . W22LROWP2HZNBBBKS528 . Y. . 15,030,000 |. 14,989,667 |.. ... (9,108)]. 15,260,405 (9,108)]. . 144,386 |..
JP MORGAN CHASE .............. 7HBGLXDRUGQFUS7RNES7 . Y. . 79,373,378 |. 48,100, 105 |.. (27,688,972)). 85,952,901 (13,988,741)). ,992,251 |..
MIZUHO CAPITAL MARKETS LLC .. RBOPEZSDGCO3JSBCEU02 . Y. .. 8,220,000 |[. ..4,022,105 |.. . (7,170,587)). ..9,819,322 .(3,469,543)). .3,402,067 |..
MORGAN STANLEY AND CO. INTERNATIONAL PLC . . 4PQUHN3JPFGFNF3BB653 . |. Y. . 78,820,000 |[. 79,374,602 |.eeeeeeeeeeeeenieeeeeeenaas A 79,374,602 [ ..ccevvnniiieiiiieeeeeene e eeeeneeeeeennnnn 954,602 [ ..
MORGAN STANLEY CAPITAL SERVICES, INC . . |7331LVCZKQKXST7XVS4 . |. Y. .. 880,000 ..1,813,8% |.. . (9,102,947)). . 5,776,706 .(5,893,120)). .2,999,410 |..
MUFG SECURITIES EMEA PLC .. 353800V2V8PUYITK3EDE . Y. 2,290,000 |. . 970,452 |.. . (7,572,29%5)). . 6,000, 129 (4,708,317)). .1,891,562 |..
NATWEST MARKETS PLC ........ RR3QI 1 CIW 1PCSBA4S074 . Y. . 15,410,000 |. 14,015,226 |.oovvveeniiiiiiiieeeeeine N 14,910,169 | .viiiiiiiiiiiiiiiiis . . 635,780 |..
NOMURA GLOBAL FINANCIAL PRODUCTS INC . 02V05H2G7GRS05BHJI1 .. Y. . 69,650,000 |[. 67,795,187 |.. . (4,087,377)). 71,323,381 .(2,260,699)|. 1,908,664 |..
ROYAL BANK OF CANADA .... ES7IP3U3RHIGC71XBU11 . Y. . 31,190,000 |. 30,788,363 |.. . (7,921,179)). 34,495,979 .(5,128,744)). .5,638,212 |..
SOCIETE GENERALE ... 02RNE8 |BXP4ROTDBPU4 . Y. . 72,200,000 |[. 66,567,148 |.. (32,556,582)|. .100,892,661 (28,997,724)|. 10,883,622 |..
TORONTO DOMINION BANK PT30B789TSUIDF371261 . |. Y. O R .. (7,678,564)|cvveiiiiiiiinieiiiiis e ... (8,188,706)]. . 975,339 |..
UBS AG, LONDON ......... BFM8T61CT2L1QCEMIKS0 . |. Y. | ..3,381,298 |.. (20,096,459) . . 6,063,083 .. (15,221,554)|. .4,508, 130 |..
WELLS FARGO BANK, N.A. .... KB 1H1DSPRFMYMCUFXT09 . LY. 116,850,000 |.... . 137,601,294 ..(50,680,910)|.... . 149,332,947 (36,178,639)[..... .. 11,733,151
0299999999. Total NAIC 1 Designation 797,895,402 741,854,832 (264,811,606) 3,545,590 926,323,246 (195,642,671) 1,027,898 91,693,288 2,321,632
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 109,402,830 196,093,413 (102,293,531) 209,882,238 (102,638,802) 595,540 730,705,874 715,102,927
0999999999 - Gross Totals 907,298,232 938,007, 145 (367,105, 137) 3,604,490 1,136,264, 384 (208,281,473) 1,682,338 823,481,548 718,506,945
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 038,007, 145 (367,105,137)
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NEW YORK LIFE INSURANCE AND ANNUITY CORPORATION

Collateral Pledged by Reporting Entity

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 MONEreal ....eeeeeeeeieeieieee e e NQQBHPCNCCUBTUTQYE16 .. Cash COlIAtEral .....ceeeieeeiiieeiiee e e e e e e e e e e e rnnnn e e ee [eeeeeeeeenne e eeennnas 1,520,000 [.eeeemeeee s e 1,520,000 |...
Credit Agricole CIB 1VUV7VQFKU0QSJ21A208 .. Cash Col lateral ... . 12,951,000 |...

Canadadian Imperial Bank of Commerce
Toronto Dominion .
UBS AG, London .

. 21GI19DL770X0HC3ZET8 ..
PT3QB789TSUIDF371261 ..
. BFM8TB1CT2L1QCEMIKS0 .

Cash Col lateral
Cash Collateral
Cash Col lateral

. 549300HN4UKV1E2R3U73 .. Cash Col lateral ...
Royal Bank Of Canada WFC Branch .. ... 549300LCO2FLSSVFFR64 .. . Cash Col lateral ... ,
[0 | . 549300EX04020BFQTQ27 .. | Cash... . Cash Col lateral 1,082,699 . .
BNP Paribas .. . ROMUWSFPUBMPROBKSP83 .. | Treasury. 912803-FV-0 TREASURY NOTE .. . 28,661 ..97,300 ...02/15/2051 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. 680,915 .2,311,600 ...02/15/2051 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. 342,519 .1,162,800 ...02/15/2051 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. .7,650,541 .. 25,972,400 ...02/15/2051 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. 617,849 .2,097,500 .1,176,952 |....02/15/2051 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 912803-FV-0 TREASURY NOTE .. 880,865 .2,990,400 1,677,976 |....02/15/2051 ..
JP Morgan Chase .. . THBGLXDRUGQFUS7RNEY7 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 308,910 .1,048,700 588,448 |....02/15/2051 ..
JP Morgan Chase . THBGLXDRUGQFUS7RNE97 .. | Treasury. 912803-FV-0 TREASURY NOTE .. .2,141,040 .7,268,500 .4,078,507 |....02/15/2051 ..
JP Morgan Chase . THBGLXDRUGQFUS7RNEY7 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 658,911 .2,236,900 .1,255,172 |....02/15/2051 ..
JP Morgan Chase .. . THBGLXDRUGQFUS7RNE97 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 1,232,634 .4,184,600 .2,348,068 |....02/15/2051 ..
Wells Fargo Bank . KB1H1DSPRFMYMCUFXTO9 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 289,675 ... 983,400 ... 551,807 |....02/15/2051 ..
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ Treasury. . [912803-FV-0 ........ TREASURY NOTE .6,424,270 |... .. 21,809,400 |... .. 12,237,713 )....02/15/2051 ...].
0199999999 - Total 125,447,455 72,163,500 144,683,124 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Barclays Bank PLC ..
BNP Paribas ..
Citibank ...
Goldman Sachs International .
Mitsubishi UFJ Securities (USA), Inc. .....
Morgan Stanley And Co. International PLC ..
Morgan Stanley Capital Services, Inc.
MIZUHO CORPORATE BANK LTD
Nomura Bank
Royal Bank of Canada ..
Royal Bank of Scotland ..
Société Générale ....
VWells Fargo
(o
Royal Bank Of Canada WFC Branch ..
BNP Paribas ..
BNP Paribas ..
BNP Paribas ..
BNP Paribas ..
BNP Paribas ..

BNP Paribas ..

... G5GSEF7VJPSI7OUKS573 ..
. ROMUNSFPUBMPROBKSP83 ..
E570DZWZ7FF32THEFATE .
... Wi22LRONP2IHZNBBEK528 ..
. 353800V2V8PUYATK3EDG ..
4PQUHN3JPFGFNF3BB653 ..
... |7331LVCZKQKXST7XV54 ..
... RBOPEZSDGCO3JSGCEU02 ..
. 0ZV0SH2G7GRS05BHUO1 ...
ES7IPSU3RHIGC7 1XBU11 ..
RR3QN I CIIWIPCSBA4S074 ..
O2RNES IBXPAROTD8PU41 ..
KB1H1DSPRFMYMCUFXTOO ..
. 549300HN4UKVIE2R3UTS ..
... 549300LCO2FLSSVFFR64 ..
... ROMUWSFPUSMPROBKSP8S ..
... ROMUNSFPUBMPROBKSP8S ..
... ROMUWSFPUSMPROBKSP8S ..
... ROMUNSFPUBMPROBKSP8S ..
... ROMUWSFPUSMPROBKSP8S ..
. ROMUNSFPUBMPROBKSPSS ..

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

.. [JP1743-20-1 ........
.. [JP1051-80-1 ........
... | DE0005-55-2 ...
.. [DE0001-10-8 ........
... [742718-10-9 ........

. |666807-10-2 ..

Cash Col lateral ...

Cash Col lateral
Cash Collateral

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

Cash Col lateral
Cash Collateral
Cash Col lateral

Cash Col lateral ...
Fx Treasury Note ....
Fx Treasury Note ....

Fx Common Stock ..

Fx Treasury Note .

Common Stock ...
Common Stock ...

. 71,720,000

. 72,200,000
116,850,000
107,354,562

. 15,080,000 |...
.2,290,000 |...
. 78,820,000 |...

... 12/08/2025 ...

... 06/20/2030 ... |.




1’603

Collateral Pledged to Reporting Entity

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

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BNP Paribas ROMUWSFPUBMPROBKSP83 .. [US EQUItY ..eeeeeeeeeeeeeieiee e 594918-10-4 ........ COMMON SEOCK e evvveeeeeeeeeeee e e e e et e e e e e e e e e e e enn e e e e e ennna e e eeemnnnaeeeennnnnnaes [srnaeeeeeennneeeeennnaas LT I 4,812 |eeeeeeeen e AR X fo e L
BNP Paribas .. ... ROMUNSFPUBNMPROBKSP83 .. | US Equity ... .| 36828A-10-1 ........ Common Stock .... 1,206 ... 1024 [ R X[
BNP Paribas .. . ROMUWSFPUBMPROBKSP83 .. | US Equity . 101137-10-7 Common Stock . 97 ....82
Bank of America, 549300HN4UKV1E2R3U73 .. [ Fx Bond . CA1107-09-A Fx Treasury .1,469,716 .1,269,978 ... 06/18/1931 ..
Bank of America, NA 549300HN4UKV1E2R3U73 .. | US Treasury . 91282C-NN-7 USTR Note .. .4,898,439 .4,702,501 ... 07/31/2030 ..
Bank of America, NA 549300HN4UKV1E2R3U73 .. [ US Corp Bond 74340X-BZ-3 Corp Bond .. ... 07/01/2030 ..
Bank of America, NA 549300HN4UKV1E2R3U73 .. [ US Corp Bond 717081-EP-4 Corp Bond .. ... 09/15/2028 ..
Citibank E570DZWZ7FF32TWEFA76 . | Fx Bond .. |GB00B1-28-D Fx Treasury .. ... 11/22/2027 .|
Citibank ... E570DZWZ7FF32TWEFATE . .. |FRO013-23-4 ... Fx Treasury .. ... 07/25/2039 ... |
Wells Fargo KB1H1DSPRFMYMCUFXTO9 .. [ US Treasury . ... [91282C-LD-1 USTR Note .. 07/31/2031 ... |.
Wells Fargo .. KB1H1DSPRFMYMCUFXTO9 .. | US Equity ... |854502-10-1 ... Common Stock . N
Wells Fargo .. KB1H1DSPRFMYMCUFXTO9 .. [ US Corp Bond ... ... [74340X-BL-4 ... Corp Bond ... 02/01/2029 ....[.
Wells Fargo .. KB1H1DSPRFMYMCUFXTO9 .. [ US Corp Bond ... . | 718172-BT-5 Corp Bond .. 02/25/2026 ....|.
Wells Fargo KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... 655844-10-8 L0 e (T R, I 1< < 1 RO 3 7i: i IESRRREIND, 9, 9, ST R
Wells Fargo KB1H1DSPRFMYMCUFXTO9 .. [ US Corp Bond 64110L-AT-3 Corp Bond .. ... 11/15/2028 ..
Wells Fargo KB1H1DSPRFMYMCUFXTO9 .. [ US Corp Bond 532457-8V-9 Corp Bond .. ... 03/15/2029 ..
Wells Fargo KB1H1DSPRFMYMCUFXTO9 .. [ US Corp Bond 369550-BN-9 Corp Bond .. ... 04/01/2030 ..
Wells Fargo KB1H1DSPRFMYMCUFXTO9 .. [ US Corp Bond 263534-C0-0 Corp Bond .. .. 05/15/2026 ..
Wells Fargo .. KB1H1DSPRFMYMCUFXTO9 .. [ US Corp Bond ... ... [244199-BD-6 ... Corp Bond .. ... 10/16/2029 ... |.
Wells Fargo .. KB1H1DSPRFMYMCUFXTO9 .. | US Equity ... |086516-10-1 ........ [ Common Stock . A
Wells Fargo .. KB1H1DSPRFMYMCUFXTO9 .. [ US Corp Bond ... ... [009158-BB-1 ........ Corp Bond .. ... 10/15/2025 ....|.
Bank of America, NA ... ... 549300HN4UKVIE2R3U73 .. | US Treasury .... ... [91282C-AE-1 TREASURY NOTE 105,617,280 |... . ... 08/15/2030 ...
JP Morgan Chase . THBGLXDRUGQFUS7RNES7 .. | US Treasury ... . |912797-M6-9 ... TREASURY NOTE . 82,507,179 |... .. 80,843,200 |... ... 08/07/2025 ... |.

0299999999 - Total

935,276,406

221,665,271

XXX
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STATEMENT AS OF SEPTEMBER 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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