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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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 e s 150,653,660,969 |......cocvvveerrieirieiricnies [ 150,653,660,969 |......... 146,462, 167,598
2. Stocks:
2.1 Preferred StOCKS ..ottt [eesree e 228,435,091 [ [ 228,435,091 |...oocoeenenne 188,913,821
2.2.ComMON STOCKS .....cooiiiiiiiiiiiiiict e [ 13,989,529,434 |................ 159,031,851 |........... 13,830,497,583 |.......... 13,903,524,015
3. Mortgage loans on real estate:
B RISt IIENS e [ 25,546,895,198 |.......oovviercricis [ 25,546,895,198 |.......... 23,275,423,582
3.2 Other than first IeNS.........c.coiiiiiiicee e e 545,810,025 |.....ooveereveirinierreccees e 545,810,025 |................ 510,761,507
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...vvvvviieeeieiete ettt nnanaes [eeresesceenenns 311,774,755 | e 311,774,755 | 314,697,943
4.2 Properties held for the production of income (less
$ (993,132, 147) encumbrances) ...........ccoeoeveereereereneenns feoeeenrenne 2,065,472,823 |...c.ooviviecirnccceine [ 2,065,472,823 |............ 2,027,777,954
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 (518,851,281) ), cash equivalents
[CJ— 3,116,420,427 ) and short-term
investments ($§ ... 785,916,393 ) .o e 3,383,485,539 | o 3,383,485,539 |.......... 4,230,851,378
6. Contractloans (including $ ..o 3,805 premium notes) ...... [ooeeenne 14,412,119,070 |....oovrvennee 1,588,072 |.......... 14,410,530,998 |........... 13,897,536,272
7. DEMVAHVES ...t [rerernennas 1,582,142,011 [ T 1,582,142,011 |.. ..1,488,775,929
8. Otherinvested @sSets ... [ 15,065,985,061 |................ 394,849,867 |.......... 14,671,135,194 |.......... 13,881,291,533
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 41,052,306 ..o [ 41,052,306 |....ocveeeennne 2,566,802
10. Securities lending reinvested collateral @ssets ..........ccccooeiiieiiiieiieeree e s [ [
11.  Aggregate write-ins for iNVeSted @SSEtS .........ccouvuiueveieiiieecieieeiieeicie s [eeeererienens 191,601,528 ..o o 191,601,528 |................ 347,374,813
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.cocveveveevevevereeicierees v 228,017,963,810 |................ 555,469,790 |......... 227,462,494 020 |......... 220,531,663, 147
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccceurvriimiueiereenineeieieeeeseeeeienenas frernienenns 2,281,531,847 |...ccvvvinn 3,214,033 |............ 2,278,317,814 |........... 2,380,342,683
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 416,624,387 |..oovveennne 16,690,921 |...ccooveeenee. 399,933,466 |................ 177,295,582
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 1,558,791,966 |......ccovveueerrerccirirrninns feereininens 1,558,791,966 |........... 1,511,906,590
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [

16. Reinsurance:

16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 31,169,191 | [ 31,169,191 |, 31,714,550
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............coceeeeees |oeveveeveevnennns 71,798,200 |...ocooveeeeeeeeeeeeeeeeee oo 71,798,209 |.ooovoen. 96,896,376
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 267,413,432 | e 267,413,432 |............... 128,463,302
18.2 Net deferred tax asset ...........ccoceeveuenee ..2,621,842,004 |.. . 481,192,086 |.. ..2,140,649,918 |.. ..2,146,974,681
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 29,289,256 |..oovoveeeeeeeeeeeeeeees e 29,289,256 |.....ccuvnee.. 29,236,703
20. Electronic data processing equipment and SOftWArE .............cccvueueverrirreeenens freeeeeerienenes 774,986,562 |................ 731,766,960 |................ 43,219,602 |................. 53,157,923
21. Furniture and equipment, including health care delivery assets
(B e )ROSR URUUURPUURUN OSSR 229,946,346 |............... 229,946,346 |.....oocviciricirerienies [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [o.ccocorrenne. 62,601,175 oo [ 62,601,175 |......c......... 72,239,536
23. Receivables from parent, subsidiaries and affiliates ...............ccccoeevevevivreees foeveveeiieennne 363,493,006 |......cooovverereiiiiieieeens [ 363,493,096 |................ 178,988,997
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 40,523,362 |...ccvveenne 40,523,362 |.eeereeeeeeeieireeeeeieinine [
25.  Aggregate write-ins for other than invested assets ............ccoooeeveveieivececeenenns v 7,223,902,664 |........... 1,220,679,297 |........... 6,003,223,367 |............ 5,928,039,917
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......cceuevvivieeieereiiiiieecieieieesssssaenas foreceeens 243,991,877,307 |............ 3,279,482,795 |......... 240,712,394,512 |......... 233,266,919,987
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ot esansenas[eeieinin 11,267,210,670 .o fevieinne 11,267,210,670 |.......... 11,633,675,224
28. Total (Lines 26 and 27) 255,259,087,977 3,279,482, 795 251,979,605, 182 244,900,595,211
DETAILS OF WRITE-INS
1101. Derivatives-collateral assets ... [ 191,601,528 ..o o 191,601,528 |............... 347,374,813
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) 191,601,528 191,601,528 347,374,813
2501. Amounts receivable on corporate owned life insurance ...l 4,921,340,325 |..oooooooereeirnrcneiiiens oo 4,921,340,325 |............ 4,836,727,922
2502. Admitted disallowed IMR oo oo 793,338,296 |[....oceieeiieieeieeeieees fereeeiieieines 793,338,296 |................ 803,673,430
2503. Interest in annuity contracts ... e 145,851,459 |.ovovoveeccceeeeeeeees e 145,851,459 145,306,661
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,363,372,584 |... ..1,220,679,297 |... ..142,693,287 |... ..142,331,904
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 7,223,902, 664 1,220,679,297 6,003,223,367 5,928,039,917




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ ......... 138,772,627,441 1€SS$ wooveeveeeeeeeeeeee included in Line 6.3
(including $  +.ovovvnnnne 465,933,855  MOACO RESEIVE) .......cooouviieieiiiceicee e
Aggregate reserve for accident and health contracts (including $ 319,924,952 Modco Reserve)
Liability for deposit-type contracts (including $  ......cccccooveiiiiiiiiinne. ModCO RESEIVE).......cuviuiiiiiicieieeeeeeeeae
Contract claims:
A LIFE oo bbbt b et b et b bbb
4.2 Accident and health
Policyholders’ dividends/refunds to members $ ................. 18,076,630 and coupons $ ...coovvvevevereeeeieiins due
E= TaTe U g o= o PP RP PRI
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 $  ......cccvvvenenee. 105,075
1T Lo ) I RPN
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including Modco) ....
6.3 Coupons and similar benefits (including $ ..o, Modco) ......
Amount provisionally held for deferred dividend policies not included in LiNE 6 ...........cccoceiiiiiieiieiiiicecee e
Premiums and annuity considerations for life and accident and health contracts received in advance less
S e 40,407 discount; including $  .oeeeeiiennee 2,948,296 accident and health premiums ..........ccc...........
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCElEAd CONMTACES ..........oouiiiuiiiiiieei ettt e e e e e e b e e e e e b e e s e eneeeneeeneeeneenneeaes

9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $

Current
Statement Date

2
December 31
Prior Year

......... 138,772,627,441 |......... 136,051,348, 282
...... 5,748,239,528 |............5,631,721,945
.......... 50,396,278,593 |.......... 44,519,503,338
................ 897,656,690 |................772,684,351
27,675,667 |................. 29,337,312
................. 18,076,630 |................ 30,622,504
............ 2,648,916,489 |...........2,577,613,520

Service ACt ...
9.3 Other amounts payable on reinsurance, including $ .................
oY 1Yo TSP PTRTRRRT) IUSPOTORORTROONt 40,471,483 | 31,711,652
9.4 Interest MaiNTENANCE RESEIVE ..ottt ettt a et he e she e bt e be e bt eabeambeeaeesaeesheesheesbeesbeenbeens [ooesansiaesisesiaesiaesaesaesns [oaeesesiaesseesieesaessaessae s
10. Commissions to agents due or accrued-life and annuity contracts $
S s 2,059,186 and deposit-type CONtract fUNAS $  .eovceeeeeeriiccceriiies ettt aeeeaa [ereeeeeeeeannaas 20,565,707 |..cocvevenes 20,189,115
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 3,327,373 | 3,382,424
12, General eXPENSES AUE OF BCCIUBH .............c.cueueveeieeeeseeeeeteteseseesesesesstesesesesesssesesssssesesesessasasasasasesesesesnssasasssssesesesessssasssssnsssesesens [resesesenens 1,996,652,179 |............ 2,304,046,572
13. Transfers to Separate Accounts due or accrued (net) (including $ ..o accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) .............coueueueueueuiiiriieieieteeeeeeeseeeesesesee e ssesesesesesesens [eeeeeeeeeeeaens (11,747 ,782) .. (6,294,164)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueriiiririeieieeeeesseeeieeiene ... (2,904,475)).. 32,454,669
15.1 Current federal and foreign income taxes, including $ ........ccccocoeeiinnne on realized capital gains (I0SSES) ........c.cce. [eereveniiiiiiiiiiiiiiciiiies o
15.2 Net deferred tax HADIlILY ..ottt ettt e e et et e e et et et et e s et e e et ere e [
16, UNEaned iNVESIMENE INCOIME .........ouiuiiiiiieiiieice ettt sttt s ettt [erseciesicienaes 75,440,134 | 83,513,909
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceeveerivireeeceenne ..1,886,331,953 |.. ..1,811,984,868
18.  Amounts held for agents' account, including $ .......cccceeeee 34,848,410 agents' credit balances .. ... 34,848,410 |.. ... 35,168,640
19.  Remittances and itemMS NOt AIIOCALEM ............cuiuiuriririircieieieee ettt [rossnnaseees 374,407,158 |....ocneeee. 349,081,156
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiii s [
21. Liability for benefits for employees and agents if not included above ... ..254,391,504 |..
22. Borrowed money $ ..o 417,627,354  and interest thereon $  .o.ooccceiiiciceiiits e ..417,627,354 |..
23. Dividends to stockholders declared and UNPAIA ............c.ooiiiiiiiiiieiiee ettt ettt sie e saeesbeesbeenbeebeennesnnesns [seseessesieeeiae s e
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE ..........veieeeieiieeeeeeee ettt ettt a e sttt e s e s e s s s s s s et et es e e s ssseseseseseasssasasssaseseseseans|erenenenenes 4,748,348,932 |............ 4,587,535,194
24.02 Reinsurance in unauthorized and certified ($ .......cooeeevrerrrrrnennnns ) COMPANIES ......vevvveeeeeeeeeieieteseseee s sesessns e 4,911,056 | 5,352,243
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccccvrieeecccrnencnee ) reiNSUurers ......... | 2,282,742,240 |............ 2,385,850,460
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ...39,126,204 |.. ... 36,563,930
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 .........oouiiiiiiiiiiiie ettt sttt e be e beenesmnesseesanes [eoeesaeesae s s e s s e s aesins oaeesesneseese e sae s
24.07 FUNdS Neld UNAEI COIMSUIANGE .........ccoovviiieeetetieieeeeeeeetetetesesese s es et et e s st esess s et esesesesesesess s esssesesesesesessesssssasssesesessanasasssanas|erenenennnes 1,075,795,064 |............ 1,090, 128,965
24.08 Derivatives ...........cooeeueeeenens ..790,160,704 |.. ..1,271,342,732
24.09 Payable for securities ........... ..587,459,149 |.. ..356,258,952
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene 571,432,162 687,855,648
24.11 Capital notes $ .....ccecevvvenene and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 1,216,969,910 1,306,070, 026
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 215,030,759,588 206,839,478,740
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 11,267,210,670 |.......... 11,633,675,224
28. Total liabilities (Lines 26 and 27) ... 226,297,970,258 218,473,153 ,964
P4 B 07Ty Ty g ToT g o= o) o= IE=] (oo QO KOTSRS KOO PPN
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiie ettt b e nbe s [eeesae s e ettt
32, SUIPIUS NOES ..o ..4,233,568,479 |.. ..4,233,167,821
33.  Gross paid in @nd CONMDULEA SUMPIUS .......cc.eiiiiiiiiie ettt bbbttt b e et e et e sseesaeesbeesbeesbeebeenbeemnesnsesnnesneesneens|osessansssesinesiaesiaesaesnesies [oaesaessseaasssnesanesanesaeens
34. Aggregate write-ins for SPeCial SUMPIUS UNDS ...........cccooviiieieececececcc ettt ettt s eae s s s ssenens |eeesenenenennes 793,338,296 |.......coc...... 803,673,430
35, UNASSIGNEd fUNAS (SUMPIUS) .........vveveeeieieceiieteteteeeeeeee ettt eae ettt es e s e s s st eseseseseasssss st et et esessssss s s sesesessssanassssesesesesens [ereneenen 20,654,728,149 |......... 21,390,599,996
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 LiN€ 30 $  ...cooveiiiiiiiiiiiiiins ) e ies [t e
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccoevrrrrrercrerinnnne 25,681,634,924 26,427,441,247
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 25,681,634,924 26,427,441,247
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 251,979,605, 182 244,900,595,211
DETAILS OF WRITE-INS
2501. Special reserves on Certain groUp POITCIES ..ottt sttt senesenens [oesesesssesenas 522,932,254 489,730,711
2502. Derivatives—collateral liability ..507,739,806 |.. ..629,433,814
2503. Unfunded pension obligations for employees and agents ..... ..201,726,694 |.. . 206,542,080
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.cuveiviueviiiiieiieieieieiieeeeae ettt se s [eee e eeienees (15,428,844) (19,636,579)
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,216,969,910 1,306,070,026
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401, Admitted diSalloned IMR ..ottt [eetet et 793,338,296 |........ccouc.. 803,673,430
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
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
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) 793,338,296 803,673,430




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 9,834,740,914 |............ 8,699,287,246 |........... 17,276,657,830
2. Considerations for supplementary contracts with life contingencies..............ccccovvveveieveveveecceeeeeeeeee e 50,291 |.ooiirceee 94,232 | 332,626
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e .4,413,955,030 |.. ..4,923,021,903 |.. ..9,685,306,383
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. .. 11,518,585 | 7,502,577 |.. ... 20,370,958
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 71,914,825 | 63,912,003 |............... 100,428,631
7. Reserve adjustments on reiNSUranNCe CEAET ............ccccvevoviviviveveuieieeeeeeeieieseseess e es s e (28,095,591) ..c.cocvenne (40,165,208)|......cocvenvne (68,117,288)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 16,206,340 |....ccccoenve 16,774,574 ... 33,298,404
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 2,163,583 |...coiee 8,401,382 |..cocvcvereee 15,434,343
8.3 Aggregate write-ins for miscellaneous income .. 24,994,486 47,144,577 60,566,625
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 14,347,448,463 13,725,973,286 27,124,278,512
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 2,274,484,766 |........... 2,263,915,527 |............ 4,381,025,875
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 4,980,186 |.. ... 11,707,451 |.. 23,129,725
12, ANNUILY DENETILS ©..vviiiectcietree ettt s ettt se s e s ees st e s s eeenseseseseseeansesesesssnnens s 849,425,268 |............... 813,645,582 |........... 1,652,589,511
13. Disability benefits and benefits under accident and health CONracts ...............c.ccoeveveueieveeiieicierereens oo 170,079,134 |..coceeeee 170,182,429 |................ 343,133,296
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e ettt
15.  Surrender benefits and withdrawals for life contracts ..................... ..4,956,657,892 |.. ..3,715,273,573 |.. ..7,657,555,555
16, GrOUP CONVEISIONS ......veieieieieieteseseaeaseatsesesesessassssessses et esesssssssssesesesesessssassssesesesesessassssesasesesesessanasa|oeesesesesenenens 19,158,161 [.ooeeeee 19,608,199 |.....coceeee 37,717,338
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeeveveverercriieeeeeeeseee e 868,685,464 |................ 682,931,082 |............ 1,403,173,791
18. Payments on supplementary contracts with life contingencies .............. | 1,955,786 |.coveeeeeeenne 2,799,018 | 4,747,622
19. Increase in aggregate reserves for life and accident and health contracts 2,837,796,742 2,843,846,716 5,643,833,747
20.  Totals (LINES 10 10 1) .uururiiiuiueieeeieieecueeeeeeseeeseaeeeee e esesssesese s sassesesees e ssesesesesesssesesesesesssnnnsesesssssnas oesannnnns 11,983,223,399 |.......... 10,523,909,577 |.......... 21,146,906,460
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiicecte ettt bbbt b bbb ens bbb s s b b s s [ecsceeeennacaan 268,123,463 |.............. 285,475,768 |................ 559,826,376
22. Commissions and expense allowances on reinsurance assumed . ...21,193,456 |.. ...21,502,445 |.. ...42,312,047
23. General insurance expenses and fraternal expenses ................. | 1,196,081,871 |............ 1,278,712,647 |........... 2,711,693,802
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ............cccceerveeeiereveeeueeeeeeeee e 152,694,419 |.............. 150,329,883 |................ 303,518,419
25. Increase in loading on deferred and uncollected premiums ........... ... 19,263,305 |.. ...53,239,149 [............. (12,470,964)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (702,028, 125)|.............. (716,707,402)|.......... (1,486, 134,057)
27. Aggregate write-ins for deductions .... 159,837,361 161,140,509 295,494,167
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 13,098,389, 149 11,757,602,576 23,561,146,250
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ottt ettt e nanaeen 1,249,059,314 |........... 1,968,370,710 |............ 3,563,132,262
30. Dividends to policyholders and refunds to members 1,404,777,204 1,258,957,044 2,651,319,852
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeviiriieiuerereiiiiieieie st sessse s ssssese s snssssse s |eoenscscecees (155,717,890) ....c.cvevenvne 709,413,666 |............... 911,812,410
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (50,375,900) (32,749,118) 65,527,529
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) ..........cccoeveeeeeueuevereneens frocccnn (105,341,990).....c0cvenvee 742,162,784 |.............. 846,284,881
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... 5,603,140 (excluding taxes of $  .....cccoevcunnee 5,781,302
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (180,364,483) 25,563,351 (376,087,299)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (285,706,473) 767,726,135 470,197,582
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 26,427,441,247 25,294,076,431 25,294,076,431
37, NEtINCOME (LINE 35) ...uueiiiniucieeeieieeseeeeeee s esesseseseesesesesesssssssesesesesssssesesassssesesssesassssssesesassnnsssefernsnsnsnsanns (285,706,473)|......cocvenvne 767,726,135 |.cooeennne 470,197,582
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (52,961,043) . 1,177,145,151 |.. (752,487,836)|.. (362,532,661)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ....(919,954,000) .. ..217,057,291 |.. ..459,791,824
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..123,760,452 |.. ..152,888,318 |.. ..333,877,499
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (461,886,826)|.. ..123,398,948 |.. .. (27,772,997)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........ccccvvvvevereveeeceeees oo 441,187 |.. ... (1,623,870)|.. ... (3,378,426)
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
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
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (185,811,322) (150,331,907) 350,846,189
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (745,806,323) 344,359,586 1,133,364,816
55. Capital and surplus, as of statement date (Lines 36 + 54) 25,681,634,924 25,638,436,017 26,427 441,247
DETAILS OF WRITE-INS
08.301. COLI INCOME ...eeeeieeteeeeeieice ettt ettt ee e s e e e s s es s e e e e e s eseses s e sesesesee s e seseseses s e sesesesessn fenensnananeen 114,080,555 |......ccocencc. 132,677,414 |.............. 246,287,313
08.302. SUNAI 185 ..eeurueteeeeeicecietetete ettt et e s e e e e e e s esesee e e e eseseseeee e s esesee e e a2 e anseseeesee s e seseeeses e e snsesesesssnsnsedfonsesesannnnnsnsen 2,395,981 | 4,473,615 |...coooneee 19,637,418
08.303. Income/(loss) on derivatives hedging funding agreement iSSUANCES .........ocooveveveeccioieieieicicicceeee o e eieies [oereieieieaens (205,358, 106)
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ..........cccocvoveveueucveuieiieeeeeee e (91,482,050) ....c.cvcvenvne (90,006,452 |....cocveveecieeeeeeeeeeeene
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 24,994,486 47,144,577 60,566,625
2701. Adjustment in funds withheld .......ccoooniiinnnnee. ... 68,304,807 |.. ... 70,997,520 |.. . 142,964,652
2702. Interest on benefit plans for employees and agents .. ...56,785,312 |.. ... 17,850,430 |.. ..134,563,951
2703. Change in special reserves on certain group policies ........... ... 33,201,550 |.ooeiieeee 8,446,934 |.. ... 14,394,810
2798. Summary of remaining write-ins for Line 27 from overflow Page ...........ccccoeeveveveieieveveeeeeeeeeeeeeeeeesfeeeeen s 1,545,692 | 3,845,625 |......coecnvee 3,570,754
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 159,837,361 161,140,509 295,494,167
5301. Change in overfunded pension plan assel ... e 44 330,330 | 57,506,457 |..oooveeeen 267,008,008
5302. Change in overfunded postretirement plan asset .. ..10,825,262 |....coccveeee. 2,477,438 |.. ..337,789,492
5303. Change in liability for pension benefits ... 4,815,387 |.. ..8,023,212 |. ... 71,663,185
5398. Summary of remaining write-ins for Line 53 from overflow Page ............ccceeeevevevevcvevevceeeeeeeeeee e (245,782,301)[cecveenne (218,339,014) (325,614,496)
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (185,811,322) (150,331,907) 350,846,189




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 9,545,182,743 |........... 8,413,549,715 |.......... 17,340,537,708
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 4,394,884 ,767 |............ 4,020,223,984 |........... 8,673,462, 751
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 120,439, 186 183,342,136 383,451,432
4. TOtal (LINES 110 B) ..ottt 14,060,506,696 12,617,115,835 26,397,451,891
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 8,201,847,935 |........... 6,817,584,489 |.......... 14,250,908 ,964
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (696,518,349).............. (674,867,921)|.......... (1,444,444 279)
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,877,666,586 |............ 1,920,339,546 |............ 3,230,677,563
8. Dividends paid t0 POIICYNOIAETS .........c.cocvivevetirieieieeieieie ettt ettt es et essan s e [eeeseneens 1,345,868,778 |............ 1,192,736,013 |............ 2,363,434,767
9. Federal and foreign income taxes paid (recovered) netof $ .............. 16,571,288 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 99,958,672 404,234,532 287,770,000
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 10,828,823,622 9,660,026,659 18,688,347,015
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 3,231,683,074 2,957,089, 176 7,709,104 ,876
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt .17,283,281,973 |. ... 24,938,917,038
12,2 SEOCKS ...ttt ettt eeas [eeteeenennanes 284,699,515 |.. ...49,964,972
12.3 Mortgage loans ... ..1,172,416,099 |.. ..2,829,499,798
12,4 REAI ESAE ......eececeeeeie ettt es sttt s et es et s s sens e s et s e e anses et s s nensetetesnsnnnnns [eseeeninieietee e enenas[erereceeieenes 361,010,437 |...ovovvennene 361,010,437
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 382,179,173 .o 857,409,276 |............ 1,635,351, 175
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccccoees |oeeeeienencns (2,151,253) | e (788,191) [ (1,209,631)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 229,769,746 355,740,898 (131,302,083)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieiiieeeeeeseveieeeeee et sneneens oeennas 19,350,195,253 |........... 13,094,378,772 |.......... 29,682,231,706
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbttt [ereeineas 20,748,123,802 |.......... 16,327,982,664 |.......... 34,351,809,404
13.2 SEOCKS ...ttt [ereenennnanaeaas 264,935,488 |............... 164,619,019 |[....ccoveneeee. 37,434,174
13.3 MOMGAGE I0BNS ......ceeiiiiecicec it [eeaeannenns 3,602,310,022 |............ 1,382,907,985 |............ 4,727,284,358
13.4 REAI ESLALE ...t ninien [oeeee e 112,546,931 |..ccoviennee 97,084,454 |.....ccvvnnee. 136,001,774
13.5 Other iNVESIEA @SSELS ......cuvuiuiriiiciieiei ettt nienne[eesesineesnens 962,000,052 |............... 668,265,502 |............ 1,409,359,705
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 18,551,089 10,103,421 153,997,405
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 25,708 467,384 18,650,963,045 40,815,886,820
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 513,015,894 508,531,290 992,026,607
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (6,871,288,025) (6,065, 115,563) (12,125,681,721)
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 [ [
16.3 BOITOWEM FUNDS ...t cciene [oneenennnanaenas (31,943,370)|....cccvvneene. (3,512,570) ..o 30,537,634
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoeveveeceeereeens freveeeeenns 3,465,941,603 |............ 4,184,198,970 |............ 5,888,215,203
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (641,759,121) (725,085,323) (865,384,566)
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 2,792,239,112 3,455,601,077 5,053,368,271
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (847,365,839 |......cccnvee 347,574,690 |............... 636,791,426
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 4,230,851,378 |............ 3,594,059,952 |............ 3,594,059,952
19.2 End of period (Line 18 plus Line 19.1) 3,383,485,539 3,941,634,642 4,230,851,378
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Transfer/exchange of investment type to investment type ... o 869,279,020 |................531,719,245 |........... 1,255,483,953
20.0002. Transfer/exchange of bond investment to equity investment .......ccoooniiiiiiiiiiiiiiees o 227,191,338 |.ovveeeeeecceeeeeeeees e 34,300
20.0003. Depreciation/amortization on fixed assets .....ccccccovennn. . 159,588,154 |.. 310,617,457
20.0004. Transfer of mortgage loans to other invested assets ...64,443 846 |.. 60,560,000
20.0005. Transfer from mortgage loan asset to mortgage 10an asset ... [ 56,820,014 |..eovoiiiieeeeiiiiiis oo
20.0006. Capitalized interest on DONAS .......cccoooiiiiiiiiii e [eereee e 29,191,167 |.cevevreenee 35,426,874 |................. 67,837,772
20.0007. Low income housing tax credit unfunded commitments . ... 10,465,389 |.. ... 14,506,064 |. ....56,564,424
20.0008. Capitalized interest on mortgage 10aNS .......cccooiviririoioieiieiiieeee s [oerereene e 7,680,372 |.. ..5,188,261 |.. ... 12,197,814
20.0009. Transfer/merger/spinoff of equity investment to equity investment .. 5,012,770 [oovoveeiceeeeeeece s 5,468,039
20.0010. Distribution of shares from other invested assets 10 €qUItY .o oo 415,488 |.................. ,035,185 | 5,043,604




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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

20.0011.
20.0012.
20.0013.
20.0014.
20.0015.
20.0016.

Initial premiums on coinsurance ....
Ceding commission on coinsurance
Liability for funds withheld on coinsurance
Intercompany transfer of bonds to NYL

Stock Distribution

Transfer of other invested assets to real estate

..130,342,458 |..
... 13,841,786 |.
..5,902,951 |.

................ 487,120,304
................ 103,327,784
15,012,743

5.1




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 5,148,515,465 |.......... 5,018,362,384 |............ 9,790,907,946
GIOUP T .. | 1,028,429,636 |............ 1,014,067,724 |........... 1,987,912,515
INGIVIAUAI BNNUIEIES ...t o 430,569,018 |.............. 508,111,599 |................ 965,507,825
GIOUP @NNUITIES ...ttt oo 2,967,603,241 |.......... 1,878,026,198 |............ 4,000,000,670
ACCIABNE & NEAIN ... 304,855,755 |................ 303,281,695 |............... 612,077,140
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 9,879,973,116 |........... 8,721,849,600 |......... 17,356,406,096
DEPOSIt-tYPE CONMTACES .......evvieieieeiieieiiceieiete ettt st s s s sesese s [esenenes 16,149,712,703 |.......... 10,830,915,646 |........... 20,073,770,992
Total (Lines 8 and 9) 26,029,685,819 19,552,765,246 37,430, 177,088




STATEMENT AS OF June 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A. The accompanying financial statements of New York Life Insurance Company (“the Company”) have been prepared using accounting
practices prescribed by the New York State Department of Financial Services (“NYSDFS” or “the Department”).

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

A reconciliation of the Company’s net income and capital and surplus at June 30, 2025 and December 31, 2024 between practices
prescribed or permitted by the State of New York and NAIC SAP is shown below:

FIS FIS Line
SSAP# Page # 2025 2024

Net Income

(1) Net income, New York State basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (285,706,473) $ 470,197,582

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

NYSDFS Regulation No. 213 principle-based reserving
and No. 151 minimum life and annuity reserves* 51R 3 1 (20,724,537) (64,444,241)

NYSDFS Circular Letter No. 11 (2010) impact on
deferred premiums** 61 2,4,5 152,11 2,316,785 14,014,475

NYSDFS Seventh Amendment to Regulation No. 172
impact on admitted unearned reinsurance premium*** 61 2,4,5 152,1,1 (704,191) (3,155,296)

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

(4) Netincome, NAIC SAP (1-2-3=4) XXX XXX XXX $ (266,594,530) $ 523,782,644

Capital and Surplus

(5) Statutory capital and surplus, New York State basis
(Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $25,681,634,924 $ 26,427,441,247

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

NYSDFS Regulation No. 213 principle-based reserving
and No. 151 minimum life and annuity reserves* 51R 3 1 (240,874,361) (220,149,824)

NYSDFS Circular Letter No. 11 (2010) impact on
deferred premiums** 61 2,4,5 152,1,1 (108,036,142) (110,352,927)

NYSDFS Seventh Amendment to Regulation No. 172
impact on admitted unearned reinsurance premium*** 61 2,4,5 152,1,1 56,933,196 57,637,387

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

(8) Capital and surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $ 25,973,612,231  $ 26,700,306,611

" NYSDFS Regulation 213 subjects principle-based valuations as prescribed by the valuation manual to minimum New York State
requirements; NYSDFS Regulation 151 prescribes rules and guidelines for performing valuations of annuity, single premium life
insurance, guaranteed interest contract and other deposit reserves.

** NYSDFS Circular Letter No. 11 (2010) clarified the accounting for deferred premium assets when reinsurance is involved.

*** NYSDFS Regulation 172 was amended to allow for the admission of an unearned reinsurance premium asset.

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 if they meet certain criteria stipulated by the NYSDFS. Refer to Note 20 - Fair Value
Measurements, for discussion on the valuation approach and methods for bonds.

(3) - (56) 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 government and high credit quality adjustable rate mortgage asset-backed securities (those
rated AA or above at the date of acquisition), the adjustments to amortized cost are recorded as a charge or credit to net investment
income in accordance with the retrospective method. For all other securities, including all asset-backed and structured securities that
are not of high credit quality (those rated below AA at date of acquisition), certain floating rate securities and securities with the
potential for a loss of a portion of the original investment due to contractual prepayments (e.g., interest only securities), the effective
yield is adjusted prospectively for any changes in estimated cash flows. Refer to Note 20 - Fair Value Measurements, for discussion
on the valuation approach and methods for bonds.
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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 and structured 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 impairment ("OTTI"), the impaired bond security is accounted for as if it had been
purchased on the measurement date of the impairment. Accordingly, the discount (or reduced premium) based on the new cost
basis may be accreted (or amortized) into net investment income in future periods based on prospective changes in cash flow
estimates, to reflect adjustments to the effective yield.

(7) - (13) No change.
D. Going Concern

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

Accounting Changes and Corrections of Errors

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

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 $182,422,568 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:

BACV at 12/31/24 Aggregate surplus
as reported on New measurement ~ BACV at 1/1/25 impact after

Non-Bond Debt Securities Schedule D Basis After Transition transition at 1/1/25
Debt securities reclassified to preferred
stock $ 43,294,922  Fair Value $ 42,016,599 $ (1,278,323)
Debt securities reclassified to other invested
assets - (Non-Bond Debt Securities) 105,182,103 LOCOM 88,646,284 (16,535,818)

Amortized cost if

Debt securities reclassified to other invested NAIC 1-2; LOCOM
assets - (Capital Notes) 33,945,543 if NAIC 3-6 33,945,543 —
Total $ 182,422,568 $ 164,608,426 $ (17,814,141)

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 was to net the benefit expense against the premium income in the statement of operations. Through June 30, 2025, premium
income and benefit expense include $1,980,450 from internal replacements. If this policy was in effect for the six months ended June 30, 2024,
premium income and benefit expense would have been $4,752,671 higher from internal replacements. This change in accounting policy has
no net impact on the Company’s profit or loss, nor does it affect surplus, as the gross reporting of premiums and benefits is offset by
corresponding amounts in both income and expenses.

Business Combinations and Goodwill
Not applicable.
Discontinued Operations

Not applicable.
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5. Investments

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

B. Debt Restructuring
No change.

C. Reverse Mortgages
No change.

D. Asset-Backed Securities

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

(2) The Company did not have any asset-backed securities which are other-than-temporarily impaired where the
Company intends to sell, or does not have the intent and ability to hold until recovery, at June 30, 2025.
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3) The following table lists each security at a CUSIP level where the present value of cash flows expected to be collected
is less than the amortized cost basis during the current year:

IMPAIRMENTS TAKEN ON CURRENT HOLDINGS DURING THE CURRENT YEAR
™ 2 @) (4) (5) (6) @)

Amortized Financial
Cost Before Current Period Amortized Statement
Current Period Projected Cash Recognized Cost After Reporting
cusIpP’ OTTI Flows OTTI OTTI Fair Value Period
General Account
059469AF3 $ 633,917 $ 619,359 $ 14,558 $ 619,359 $ 566,089 6/30/2025
12627HAKG 372,583 367,356 5,227 367,356 333,562 6/30/2025
12628KAF9 161,473 157,450 4,023 157,450 140,012 6/30/2025
12628LAJ9 193,206 184,968 8,238 184,968 176,625 6/30/2025
12629EAD7 26,404 25,851 553 25,851 21,148 6/30/2025
126384AQ9 1,032,944 1,009,873 23,071 1,009,873 924,351 6/30/2025
12638PAE9 252,464 248,795 3,669 248,795 216,823 6/30/2025
12667FJ48 742,818 737,199 5,619 737,199 685,507 6/30/2025
12667FJ55 469,368 465,736 3,632 465,736 427,838 6/30/2025
12667G6W8 1,863,793 1,848,152 15,641 1,848,152 1,662,742 6/30/2025
12667GXMO0 577,713 577,483 230 577,483 531,808 6/30/2025
12667GXN8 1,829,895 1,829,164 731 1,829,164 1,704,056 6/30/2025
12668AMN2 193,298 193,197 101 193,197 176,959 6/30/2025
126694DT2 58,993 57,723 1,270 57,723 44,788 6/30/2025
126694LD8 544,180 541,208 2,972 541,208 498,068 6/30/2025
17309BAB3 28,094 28,050 44 28,050 26,167 6/30/2025
17309YAF4 790,210 789,312 898 789,312 722,761 6/30/2025
225470VG5 223,804 220,285 3,519 220,285 214,916 6/30/2025
32051GTD7 494,194 490,308 3,886 490,308 482,915 6/30/2025
3622E8AC9 116,458 115,692 766 115,692 105,393 6/30/2025
3622E8AF2 829,219 820,179 9,040 820,179 773,474 6/30/2025
3622ELAGH1 518,023 517,255 768 517,255 474,571 6/30/2025
362375AF4 2,696,388 2,628,145 68,243 2,628,145 2,427,336 6/30/2025
36244SAF5 190,847 178,642 12,205 178,642 169,793 6/30/2025
45660LSY6 1,688,532 1,653,227 35,305 1,653,227 1,603,120 6/30/2025
4662472Q9 905,556 899,608 5,948 899,608 786,756 6/30/2025
46627MEA1 263,092 255,478 7,614 255,478 233,962 6/30/2025
46630MAG7 129,889 129,102 787 129,102 111,026 6/30/2025
59020UXH3 478,103 446,410 31,693 446,410 382,189 6/30/2025
61749EAD9 133,561 132,329 1,232 132,329 118,056 6/30/2025
61749EAE7 52,885 52,392 493 52,392 47,185 6/30/2025
61749EAHO 404,440 402,121 2,319 402,121 354,491 6/30/2025
61750YAB5S 20,025 18,875 1,150 18,875 20,052 6/30/2025
61750YAD1 314,276 308,737 5,539 308,737 300,584 6/30/2025
61750YAE9 384,724 377,978 6,746 377,978 375,433 6/30/2025
61750YAJ8 420,637 413,260 7,377 413,260 404,797 6/30/2025
61751JAH4 217,847 217,812 35 217,812 204,603 6/30/2025
61751JAJO 216,721 216,672 49 216,672 204,543 6/30/2025
61752RAH5 137,556 136,688 868 136,688 130,037 6/30/2025
61752RAJ1 199,794 198,471 1,323 198,471 194,988 6/30/2025
61752RAM4 787,470 780,168 7,302 780,168 767,945 6/30/2025
69121PCK7 199,766 141,096 58,670 141,096 202,183 6/30/2025
75970HAD2 59,116 35,793 23,323 35,793 57,059 6/30/2025
76111XVEO 259,980 242,010 17,970 242,010 206,224 6/30/2025
76114CAD8 986,840 975,328 11,512 975,328 922,856 6/30/2025
93934FEMO 1,052,729 1,049,293 3,436 1,049,293 1,003,484 6/30/2025
059469AF3 648,521 640,166 8,355 640,166 603,371 3/31/2025
1248MBAJ4 849,136 836,275 12,861 836,275 756,938 3/31/2025
1248MBAL9 240,591 236,905 3,686 236,905 212,718 3/31/2025
12544TAH7 111,782 111,524 258 111,524 109,360 3/31/2025
12627HAKG 385,128 376,142 8,986 376,142 344,964 3/31/2025
12628LAJ9 196,418 193,958 2,460 193,958 181,701 3/31/2025
12629EAD7 27,676 26,695 981 26,695 21,940 3/31/2025
12638PAE9 256,173 253,507 2,666 253,507 211,188 3/31/2025
12667GKK8 307,841 305,974 1,867 305,974 284,792 3/31/2025
12667GXMO0 589,157 583,907 5,250 583,907 540,514 3/31/2025
12667GXN8 1,865,822 1,849,476 16,346 1,849,476 1,731,942 3/31/2025
12668AMN2 200,615 195,693 4,922 195,693 179,692 3/31/2025
126694L.D8 552,535 544,710 7,825 544,710 502,757 3/31/2025
17309BAB3 28,767 28,227 540 28,227 26,498 3/31/2025
225470M67 288,462 284,717 3,745 284,717 244,883 3/31/2025

7.3



STATEMENT AS OF June 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

IMPAIRMENTS TAKEN ON CURRENT HOLDINGS DURING THE CURRENT YEAR

(1) ) @) (4) () (6) @)

Amortized Financial
Cost Before Current Period Amortized Statement
Current Period Projected Cash Recognized Cost After Reporting
cusip’ OTTI Flows OTTI OTTI Fair Value Period

225470VG5 229,123 223,804 5,319 223,804 218,599 3/31/2025
3622ELAGH1 540,722 520,379 20,343 520,379 500,043 3/31/2025
3622MPAT5 703,065 696,697 6,368 696,697 619,851 3/31/2025
362375AF4 2,742,227 2,712,259 29,968 2,712,259 2,489,682 3/31/2025
45660LLQ0 31,703 31,334 369 31,334 31,262 3/31/2025
45660LSY6 1,742,969 1,713,518 29,451 1,713,518 1,645,609 3/31/2025
4662472Q9 931,087 905,556 25,531 905,556 798,710 3/31/2025
46627MEA1 269,526 264,712 4,814 264,712 242,399 3/31/2025
57643MCG7 126,742 125,286 1,456 125,286 126,471 3/31/2025
61750YAD1 316,556 315,548 1,008 315,548 307,374 3/31/2025
61750YAE9 387,601 386,282 1,319 386,282 383,909 3/31/2025
61750YAJ8 423,728 422,338 1,390 422,338 413,943 3/31/2025
61751JAH4 220,692 219,015 1,677 219,015 207,379 3/31/2025
61751JAJO 219,538 217,884 1,654 217,884 207,316 3/31/2025
61752RAH5 139,180 138,633 547 138,633 132,417 3/31/2025
61752RAJ1 202,775 201,357 1,418 201,357 198,553 3/31/2025
61752RAM4 800,304 792,200 8,104 792,200 782,131 3/31/2025
76111XVEO 276,190 270,453 5,737 270,453 219,355 3/31/2025
76114CAD8 1,007,307 986,841 20,466 986,841 928,545 3/31/2025
76114QAC9 2,579,804 2,560,599 19,205 2,560,599 2,318,242 3/31/2025
Subtotal-
General
Account XXX XXX $ 686,487 XXX XXX
Guaranteed Separate Accounts
059469AF3 572,231 559,092 13,139 559,092 511,306 6/30/2025
12627HAK6 371,381 366,156 5,225 366,156 333,562 6/30/2025
12628KAF9 387,535 377,881 9,654 377,881 336,030 6/30/2025
12628LAJ9 257,608 246,624 10,984 246,624 235,501 6/30/2025
17309BAB3 137,407 137,194 213 137,194 127,982 6/30/2025
17309YAF4 451,548 451,035 513 451,035 413,006 6/30/2025
3622E8AC9 232,916 231,383 1,533 231,383 210,786 6/30/2025
3622E8AF2 207,305 205,045 2,260 205,045 193,368 6/30/2025
3622ELAGH1 528,297 527,475 822 527,475 486,341 6/30/2025
36244SAC2 517,004 484,753 32,251 484,753 449,089 6/30/2025
46630MAG7 519,556 516,409 3,147 516,409 444,104 6/30/2025
61749EAD9 213,697 211,726 1,971 211,726 188,890 6/30/2025
61749EAHO 215,703 214,465 1,238 214,465 189,062 6/30/2025
61750YAD1 311,330 305,869 5,461 305,869 300,584 6/30/2025
61750YAJ8 296,920 291,713 5,207 291,713 285,739 6/30/2025
61751JAH4 272,308 272,265 43 272,265 255,754 6/30/2025
61751JAJO 270,902 270,840 62 270,840 255,679 6/30/2025
61751DAE4 58,471 56,809 1,662 56,809 50,555 6/30/2025
059469AF3 585,418 577,874 7,544 577,874 544,980 3/31/2025
1248MBAL9 962,362 947,618 14,744 947,618 850,871 3/31/2025
12627HAKG 383,897 374,930 8,967 374,930 344,964 3/31/2025
12628LAJ9 261,891 258,611 3,280 258,611 242,268 3/31/2025
17309BAB3 140,696 138,056 2,640 138,056 129,600 3/31/2025
3622ELAGH1 551,344 530,698 20,646 530,698 512,444 3/31/2025
45660LLQ0 88,919 87,883 1,036 87,883 87,659 3/31/2025
46628BBD1 94,026 82,938 11,088 82,938 61,988 3/31/2025
61750YAD1 313,626 312,590 1,036 312,590 307,374 3/31/2025
61750YAJ8 299,103 298,121 982 298,121 292,195 3/31/2025
61751JAH4 275,865 273,769 2,096 273,769 259,224 3/31/2025
61751JAJO 274,423 272,355 2,068 272,355 259,145 3/31/2025
61751DAE4 59,827 59,441 386 59,441 53,044 3/31/2025
Subtotal-
Guaranteed
Separate
Accounts — — $ 171,898 — — —
Grand Total — — $ 858,385 — — —

' Only the impaired lots within each CUSIP are included within this table.
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(4) The following table presents the Company’s gross unrealized losses and fair values for asset-backed securities,
aggregated by the length of time that the individual securities have been in a continuous unrealized loss position
as of June 30, 2025:

Less than 12 Months 12 Months or Greater Total
Estimated Unrealized Estimated Unrealized Estimated Unrealized
Fair Value Losses Fair Value Losses Fair Value Losses
General Account $ 3,384,836,540 $ 51,596,293 $ 16,015,423,953 $1,598,315,082 $ 19,400,260,493 $1,649,911,375
Guaranteed Separate
Accounts 798,171,208 9,331,228 1,140,087,157 111,171,318 1,938,258,365 120,502,546
Total $ 4,183,007,748 $ 60,927,521 $17,155,511,110 $1,709,486,400 $ 21,338,518,858 $1,770,413,921

G.

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

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

a. No change.

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

c. No change.
(4) - (7) No change.

Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

At June 30, 2025, the carrying value and fair value of securities held under agreements to purchase and resell was
$222,222,034, 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 4.38%.

(2) Type of repo trades used

1 2
First Second
Quarter Quarter
a. Bilateral (YES/NO) NO NO
b. Tri-Party (YES/NO) YES YES
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(3) Original (flow) & residual maturity

Second Quarter 2025

a. Maximum Amount

N o o s wN -~

Open - no maturity $ —
Overnight 365,823,225
2 days to 1 week —
> 1 week to 1 month —
> 1 month to 3 months —
> 3 months to 1 year —
> 1 year —

b. Ending Balance

N o o~ wN -~

Open - no maturity $ —
Overnight 222,222,034
2 days to 1 week —
> 1 week to 1 month —
> 1 month to 3 months —
> 3 months to 1 year —
> 1 year —

(4) Not applicable.

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

Second Quarter 2025

a. Maximum Amount  $ 365,823,225

b. Ending Balance $ 222,222,034

(6) Securities acquired under repo - secured borrowing by NAIC designation:

1 2 3 4 5 6 7 8
Ending Balance None NAIC 1 NAIC2 NAIC3 NAIC4 NAIC5 NAIC6 Does not
qualify for
admitted
a. ICO-FV $ — $222,222,034 $ — 3 — 3 — $ — $ — 3 —
b. ABS-FV — — — — — — — —
¢ Preferred stock - FV — — — — — — — —
d. Common stock — — — — — — — —
e. Mortgage loans - FV — — — — — — — —
f. Real estate - FV — — — — — — — —
g. Derivatives - FV — — — — — — — —
h. Other invested assets - FV — — — — — — — —
i Total assets - FV $ — $222222,034 $ — $ — 5 — $ — $ — $ —
(7) Collateral pledged - secured borrowing
Second Quarter 2025
a. Maximum Amount
1. Cash $ —
2. Securities (FV) 373,139,690
3.  Securities (BACV) XXX
4. Nonadmitted subset (BACV) XXX
b. Ending Balance
1. Cash $ —
2. Securities (FV) 226,670,342
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 — —
c. 31to 90 days — —
d. >90 days 226,670,342 226,670,342
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(9) AtJune 30, 2025, the Company did not have a recognized receivable for return of collateral.
(10) At June 30, 2025, the Company did not have a recognized liability to return collateral.

H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
I. Reverse Repurchase Agreements Transactions Accounted for a Sale
Not applicable.
J. Real Estate
No change.
K. Low-Income Housing Tax Credits
No change.
L. Restricted Assets
No change.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities
Not applicable.
0. 5GI Securities
No change.
P. Short Sales
No change.
Q. Prepayment Penalty and Acceleration Fees
The following represents the Company's securities sold, redeemed or otherwise disposed as a result of a callable

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

General Account Separate Account
(1) Number of CUSIPs 48 18
(2) Aggregate Amount of Investment Income | $ 7,467,314 |$ 232,262

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

No change
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Joint Ventures, Partnerships and Limited Liability Companies
A. No change.

B. 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. No change .

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A - 0. In May 2025, a capital contribution of $75,000,000 was made from the Company to NYLIFE Insurance Company of Arizona (“NYLAZ")
to support Term business launched in May of 2023.

Debt

A. No change.
B. Federal Home Loan Bank (“FHLB”) Agreements

(1) The Company is a member of the FHLB of NY and issues funding agreements to the FHLB of NY in exchange for cash. The
proceeds from the sale of these funding agreements are invested to earn a spread on the business. The funding agreements are
issued through the general account and are included in the liability for deposit-type contracts on Page 3 — Liabilities, Surplus and
Other Funds. When a funding agreement is issued, 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 NY’s recovery on the collateral is limited to the amount of the Company’s liability to the FHLB of NY.
The table below indicates the amounts of FHLB of NY stock purchased, collateral pledged, assets and liabilities related to the
agreement with FHLB of NY.

(2) FHLB of NY Capital Stock
a. Amount of FHLB of NY capital stock held, in aggregate, is as follows:

1. Current Year

Total General Account Separate Accounts
(a) Membership stock - Class A $ — 3 — 3 —
(b) Membership stock - Class B 48,376,000 48,376,000 —
(c) Activity stock 170,460,000 170,460,000 —
(d) Excess stock — — —
(e) Aggregate total $ 218,836,000 $ 218,836,000 $ —
(f) Actual or estimated borrowing capacity
as determined by the insurer $ 12,598,980,259 $ 12,598,980,259 $ —
2. Prior Year
Total General Account Separate Accounts
(a) Membership stock - Class A $ — 3 — 3 —
(b) Membership stock - Class B 47,705,000 47,705,000 —
(c) Activity stock 167,085,000 167,085,000 —
(d) Excess stock — — —
(e) Aggregate total $ 214,790,000 $ 214,790,000 $ —
(f) Actual or estimated borrowing capacity
as determined by the insurer $ 12,245,029,761 $ 12,245,029,761 $ —

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:

6 Months to
Current Year Not Eligible for Less than 6 Less 1 to Less than
Total Redemption Months than 1 Year 3 Years 3to 5 Years
Membership stock
1. Class A $ — 3 — 3 — § — 3 — —
2. Class B $ 48,376,000 $ 48,376,000 $ — 3 — 3 — —
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(3) Collateral pledged to FHLB of NY

a. Amount pledged as collateral as of reporting date is as follows:

Aggregate Total
Fair Value' Carrying Value' Borrowing

1. Current year total general and

separate accounts $ 7,757,848,255 $ 8,490,737,631 $ 3,830,672,304
2. Current year general account $ 7,757,848,255 $ 8,490,737,631 $ 3,830,672,304
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate

accounts $ 7,061,741,774  $ 7,868,521,640 $ 3,758,732,049

" Includes amounts in excess of minimum requirements.

b.  Maximum amount of collateral pledged during reporting period is as follows:

Amount Borrowed
at Time of Maximum

Fair Value Carrying Value Collateral
1. Current year total general and
separate accounts $ 7,778,927,430 $ 8,513,306,067 $ 4,432,224,975
2. Current year general account $ 7,778,927,430 $ 8,513,306,067 $ 4,432,224,975
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate
accounts $ 8,004,311,428 $ 8,830,622,274 $ 3,121,218,613
(4) Borrowing from FHLB of NY
a. Amount borrowed as of reporting date is as follows:
1. Current Year
Funding
Agreements
General Separate Reserves
Total Account Accounts Established
(a) Debt $ — § — 3 — 3 —
(b) Funding agreements 3,830,672,304 3,830,672,304 — 3,830,672,304
(c) Other — — — —
(d) Aggregate total $ 3,830,672,304 $ 3,830,672,304 $ — 3 3,830,672,304
2. Prior Year
Funding
Agreements
General Separate Reserves
Total Account Accounts Established
(a) Debt $ — 3 — —_ 3 —
(b) Funding agreements 3,758,732,049 3,758,732,049 — 3,758,732,049
(c) Other — — — —
(d) Aggregate total $ 3,758,732,049 $ 3,758,732,049 $ — 3 3,758,732,049
b.  Maximum amount borrowed during current reporting period is as follows:
General Separate
Total Account Accounts
1. Debt $ — % — 3 —
2. Funding agreements 4,609,725,497 4,609,725,497 —
3. Other — — —
4. Aggregate total $ 4,609,725,497 $ 4,609,725,497 $ —

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

Does the Company have prepayment obligations

under the following arrangements

(YES/NO)?
1. Debt N/A
2. Funding agreements No
3. Other N/A
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit
Plans

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

(4) Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
December 31, December 31,
June 30, 2025 2024 June 30, 2025 2024

a. Service cost $ 72324771 $ 159,588,507 $ 5,972,785 $ 17,337,756
b. Interest cost 196,939,110 376,921,196 24,461,733 61,005,421
c. Expected return on plan assets (231,138,529) (474,896,503) (30,575,550) (53,814,891)
d. Transition asset or obligation — — — —
e. Amortization of losses/(gains) 49,145,716 132,270,481 (6,943,593) (10,785,297)
f.  Amortization of Prior service credit — (1,211,144) (19,675,453) (16,541,001)
g. Amortization of nonvested prior service cost — — 606,037 14,499,843
h. Net periodic benefit cost $ 87,271,068 $ 192,672,537 $ (26,154,041) $ 11,701,831

The Company shares the net periodic benefit cost of certain pension and postretirement benefits with its subsidiaries. The expenses for
these plans are allocated to each subsidiary in accordance with an intercompany cost sharing arrangement. The liabilities for these plans
are included with the liabilities for the corresponding plan of the Company. Pension and postretirement costs of $25,353,184 and
$2,529,707, respectively, were billed to subsidiaries for the six months ended June 30, 2025. Pension and postretirement costs of
$52,901,621 and $7,167,243, respectively, were billed to subsidiaries for the year ended December 31, 2024.

(5) - (18) No change.
B-E. No change.
F-G. Not applicable.
H-L No change.
13. Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations
A-H. Nochange.
. No change.
J-M. Nochange.
14. Liabilities, Contingencies and Assessments
A. Contingent Commitments
No change.
B. Assessments

(1) No change.
(2) No change.
(3) Not applicable.

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

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

18.

19.

20.

A. Transfers of Receivables Reported as Sales

Not applicable.

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 six months ended June 30, 2025 that were
reacquired within 30 days of the sale date are as follows:

Book Value of Cost of

NAIC Number of Securities Securities
Description Designation  Transactions Sold Repurchased Gain/(Loss)
Bonds NAIC 3 — 3 — — 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 — — — —
— 3 — 3 — 3 —

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

Not applicable.

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

No change.

Fair Value Measurements

A.

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

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

Level 1

Level 2

Level 3

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

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

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

5.
6.

Perpetual preferred stocks

Preferred stocks
Bonds

Issuer Credit Obligations

Asset-Backed Securities

Total bonds

Common stocks

Derivative assets
Interest rate swaps

Foreign currency swaps

Inflation swaps
Interest rate options
Rounding

Interest rate options

Foreign currency forwards

Corridor options

Interest rate caps
Futures

Equity options
Total return swaps

Total derivative assets

Separate accounts assets

Other invested assets

Total assets at fair value

b. Liabilities at fair value

1

1.

2.

Derivative liabilities
Interest rate swaps

Foreign currency swaps

Inflation swaps
Interest rate options

Foreign currency forwards

Futures

Total derivative liabilities

Separate accounts liabilities - derivatives'

Total liabilities at fair value

The following table represents the balances of assets and liabilities measured at fair value or NAV as of June 30, 2025:

Quoted Prices in Significant Significant
Active Markets for Observable Unobservable
Identical Assets Inputs Inputs Net Asset Value
(Level 1) (Level 2) (Level 3) (NAV) Total
$ — $ 43,238,778 $ 110,871,984 § — $ 154,110,762
— 43,238,778 110,871,984 — 154,110,762
86,228,214 6,113,079 5,088,648 — 97,429,941
— 19,205,465 — — 19,205,465
86,228,214 25,318,544 5,088,648 — 116,635,406
265,610,461 37,830 233,585,190 — 499,233,481
— 125,513,362 — — 125,513,362
— 52,488,282 — — 52,488,282
— 2,528,413 — — 2,528,413
— 18,662,811 — — 18,662,811
— 18,662,811 — — 18,662,811
33,117 — — — 33,117
— 22,214 — — 22,214
33,117 199,215,082 — — 199,248,199
514,141,319 2,758,442,358 4,510,714 1,162,944,829 4,440,039,220
— 55,622,015 43,066,777 — 98,688,792
$ 866,013,111 $  3,081,874,607 $ 397,123,313 $ 1,162,944,829 $ 5,507,955,860
$ — ¢ 235,150,670 $ — 9 — $ 235,150,670
— 14,579,921 — — 14,579,921
— 21,481,747 — — 21,481,747
— 29,842,882 — — 29,842,882
18,461 — — — 18,461
18,461 301,055,220 — — 301,073,681
1,346,830 79 — — 1,346,909
$ 1,365,291 $ 301,055,299 $ — $ — $ 302,420,590

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)-(3)  The table below presents a rollforward of Level 3 assets and liabilities for the three months ended June 30, 2025:
Total gains Total gains
Transfers Transfers or (losses) or (losses)
Balance at into out of included in included in Balance at
04/01/2025 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2025

Assets:
Preferred stocks ~ $ 109,693,312 § — —  $ — (321,328) $ 1,500,000 $ — — — $ 110,871,984
Bonds

Issuer Credit

Obligations 3,933,374 — — — 144,126 1,011,147 — — — $ 5,088,647

Asset-Backed

Securities — — — — — — — — — 3 —
Total bonds 3,933,374 — — — 144,126 1,011,147 — — — 5,088,647
Common stocks 238,360,575 — (36,537) — (378,359) 81,671,000 — (86,031,488) — 233,585,191
Derivatives — — — — — — — — — —
Separate
accounts
assets 806,625 2,324,984 — 673,729 (1,291,159) 3,157,194 — (1,025,347) (135,313) 4,510,714
Other invested
assets 31,642,095 36,992,279 (30,098,744) (3,261,735) — 7,792,882 — — — 43,066,777
Total Assets: $ 384,435,981 $ 39,317,263  $(30,135,281) $ (2,588,006) (1,846,720) $ 95,132,223 § — §$ (87,056,835) $ (135,313) $ 397,123,313
Liabilities:
Derivatives $ — 3 — — — — 3 — $ — $ — $ — 3 —
Total Liabilites: ~ $ — 8 — — § — ) — 3 — 3 — 8

— % —

" The total gains or (losses) included in surplus for separate accounts assets are offset by an equal amount for separate accounts liabilities, which results in a net zero impact on surplus for the

Company.

Transfers between levels

Transfers between levels may occur due to changes in valuation sources, or changes in the availability of market observable inputs,
which generally are caused by changes in market conditions such as liquidity, trading volume or bid-ask spreads, or as a result of a
security measured at amortized cost at the beginning of the period, but measured at estimated fair value at the end of the period, or
vice versa due to a ratings downgrade or upgrade.
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Transfers into and out of Level 3

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

Transfers into Level 3 totaled $39,317,263 for the three months ended June 30, 2025, which relate to $36,992,279 of other invested
assets residual tranches of securitizations that were measured at amortized cost at the beginning of the period and measured at fair
value at the end of the period and separate account assets of $2,324,984 related to a change in price source of corporate bonds.
Transfers out of Level 3 totaled $30,135,281 for the three months ended June 30, 2025 which relate to $30,098,744 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 $36,537 of common stocks related to a change in price source.

Determination of Fair Value

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

At June 30, 2025 the Company did not have any price challenges on general account and separate account securities for what it
received from third party pricing services.

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

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

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

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

Level 1 measurements

SVO identified bond ETF

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

Common stocks

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

Derivatives (including separate accounts liabilities — derivatives)

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

Separate accounts assets
These assets are comprised of cash and common stocks. 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 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, which the Company has determined are
observable inputs.

7.13



STATEMENT AS OF June 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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.

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.

Other invested assets

Other invested assets include residual tranches of securitizations where the fair value is obtained from third-party pricing services.
Vendors generally use an income valuation approach which is based on a discounted cash flow calculation to arrive at the fair value.

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. This also relates to
investments in limited partnerships and hedge funds that use NAV where the investment can be redeemed at NAV at the
measurement date or in the near-term (generally 90 days).

Level 3 measurements

Bonds

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

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

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

Preferred and common stocks

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

Derivatives

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

Other Invested Assets

Other invested assets include preferred units of a limited partnership and residual tranches of securitizations. The fair value of the
preferred units is derived internally based on market comparable and recent transactions by the limited partnership. This valuation
technique used required inputs that were both unobservable and significant and therefore classified as Level 3. The fair value of the
residual tranches of securitizations is derived using an income valuation approach, which is based on a discounted cash flow
calculation that may or may not use observable inputs and is classified as Level 3.

Separate accounts assets

Separate accounts assets reported as Level 3 relate to investments in common stocks and preferred 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

Not applicable.
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Assets:

Issuer Credit Obligations
Asset Backed securities

Total Bonds

Preferred stocks
Common stocks
Mortgage loans
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The following table presents the estimated fair value and carrying value of the Company's financial instruments at June 30, 2025.
Since the SSAP 100 hierarchy only applies to items that are measured at fair value at the reporting date, the items in the tables
above are subsets of the amounts reported in the following table.

Cash, cash equivalents and

short-term investments

Derivatives

Other invested assets'
Derivative Collateral

Investment income due and

accrued

Separate accounts assets
Total assets

Liabilities:

Deposit fund contracts:

Funding agreements
Annuities certain

Premiums paid in advance

Derivatives

Derivatives - collateral

Borrowed money

Payable to parent and

affiliates

Amounts payable under

securities lending

Separa_te accounts liabilities -

derivatives

Separate accounts liabilities -

derivative collateral

Separate accounts liabilities

Not
Net Asset Practicable NAV
Fair Value (Carrying Included in
Value Carrying Amount Level 1 Level 2 Level 3 (NAV) Value) Level 2
$108,496,723,915 $ 117,795,033,026 $ 86,228,214 $104,615,662,112 $ 3,794,833,589 $ — — $
31,370,858,996 32,858,627,942 —  29,168,309,685 2,202,549,311 — —
139,867,582,911 150,653,660,968 86,228,214 133,783,971,797 5,997,382,900 — —
231,020,535 228,435,091 — 43,238,778 187,781,757 — —
499,233,486 499,233,485 265,610,461 37,830 233,585,195 — —
24,923,011,504 26,092,705,223 — —  24,923,011,504 — —
3,383,485,540 3,383,485,540 1,077,529,946 2,305,955,594 — — —
1,817,483,312 1,582,142,011 33,117 1,817,450,195 — — —
1,389,251,591 1,349,548,271 — 480,019,653 909,231,938 — —
191,601,528 191,601,528 — 191,601,528 — —
2,278,317,814 2,278,317,814 — 2,278,317,814 — — —
11,109,950,023 11,215,492,126 603,417,867 9,264,203,371 79,383,956  1,162,944,829 —
$185,690,938,244 $ 197,474,622,057 $ 2,032,819,605 $150,164,796,560 $ 32,330,377,250 $1,162,944,829 $ — 3
$ 46,987,181,043 $  47,378,662,888 $ — 3 — $46,987,181,043 $ — — $
10,273,129 10,040,474 — — 10,273,129 — —

Other deposit funds — 1,227,125,971 — — — — —
114,932,091 — — 114,932,091 — — —
845,129,569 790,160,704 18,461 845,111,108 — — —
507,739,806 507,739,806 — 507,739,806 — — —
417,627,354 417,627,354 — 417,627,354 — — —
39,126,204 39,126,204 — 39,126,204 — — —
571,432,162 (571,432,162) — 571,432,162 — — —

1,346,830 1,346,830 1,346,830 — — — —
79 79 — 79 — — —
1,346,909 1,346,909 1,346,830 79 — — —
$ 49,494,788,267 $  49,800,398,148 $ 1,365,291 $ 2,495,968,804 $46,997,454,172 $ — $ — $

Total liabilities

" 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 valuation 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 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 is an affiliated bond from MCF. The affiliated bond from MCF had a carrying value of $3,444,658,419 and a fair

value of $3,453,614,531 at June 30, 2025. The fair value of this security is calculated internally and may include inputs that may not
be observable. Therefore, this security is classified as Level 3.
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Preferred stocks

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

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.

Mortgage loans

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

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

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

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.

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).

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.

Separate accounts assets (including separate account assets - collateral)

Assets within the separate accounts are primarily invested in bonds and common stock. 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

For funding agreements backing medium term notes, fair values are based on available market prices for the notes. For other
funding agreements and annuities certain liabilities, fair values 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. For all other deposit funds, the fair value is estimated to be equal to the account value since they can be withdrawn at
anytime and without prior notice.

Premiums paid in advance

For premiums paid in advance, the carrying value of the liability approximates fair value.

Amounts payable under securities lending

Amounts due under securities lending consists of cash collateral received under securities lending agreements. Due to the short-
term nature of the transactions, 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:

June 30, 2025

Fair Value
Category of Determined Using Unfunded Redemption Redemption Notice
Investment Investment Strategy AV Commitments Frequency Period
Long/short equity, 30-90 days (Assets
futures, options, foreign Annual, Semi-Annual, subject to lock-up
Hedge fund exchange arbitrage $ 21,499,796 $ — Quarterly, Monthly periods)
60-90 days (Assets
Distressed securities, subject to lock-up
Hedge fund multi-strategy 980,023 — Semi-Annual, Quarterly periods)
Leverage buyout,
mezzanine financing,
Private equity distressed securities 1,140,465,010 197,860,034 N/A N/A
$ 1,162,944,829 § 197,860,034
21. Other Items
A. No change.

B. Not applicable.

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

The One Big Beautiful Bill Act (“OBBBA”) was enacted on July 4, 2025. The Company is currently evaluating the impacts of the Act and

does not anticipate any material impact on the company’s surplus position as a result of OBBBA.

D. Not applicable.
E - 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:

(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
$ 845,056,841 $ 793,338,296 | $ 51,718,545 | $ —
845,056,841 793,338,296 51,718,545 —
$25,887,098,459
2,202,286,653
47,659,716
2,126,185,061
778,845,848
$20,732,121,181
4.1 %
Gains Losses

$ 697,726,169
68,152,317
25,644,191

740,234,293

$ 477,930,284
154,486,078
20,068,451

612,347,910

22. Events Subsequent

At August 12, 2025, the date the financial statements were available to be issued, there have been no events occurring subsequent to the
close of the Company’s books or accounts which would have a material effect on the financial condition of the Company.
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23. Reinsurance

24.

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

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

B - G. Not applicable.

H. No change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination

A - C. Not applicable.

D. Nochange.

E. No change.

Change in Incurred Losses and Loss Adjustment Expenses

A. Claim reserves and unpaid claim liabilities at December 31, 2024 were $1,563,208,903. For the six months ended June 30, 2025,
$143,136,123 has been paid for incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves
remaining for prior years are now $1,317,994,844 as a result of re-estimation of unpaid claims and claim adjustment expenses principally
on group medical, disability income, Medicare supplement and long term care lines of insurance. Therefore, there has been a
$102,077,936 favorable prior-year development from December 31, 2024 to June 30, 2025. The decrease is generally the result of
ongoing analysis of recent loss development trends. Original estimates were adjusted as additional information became known regarding
individual claims. The Company had no unfavorable prior year loss development on retrospectively rated policies included in this
decrease. However, the business to which it relates is subject to premium adjustments.

B. Not applicable.

Intercompany Pooling Arrangements

Not applicable.

Structured Settlements

No change.

Health Care Receivables

Not applicable.

Participating Policies

No change.

Premium Deficiency Reserves

No change.

Reserves for Life Contracts and Annuity Contracts

No change.

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

No change.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No change.

Premium and Annuity Considerations Deferred and Uncollected
No change.

Separate Accounts

No change.

Loss/Claim Adjustment Expenses

No change.
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2024
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/25/2021
By what department or departments?
New York State Department of FINANCIAI SEIVICES .......ciuiiitiiiiiiiiii ittt h e e s he e b e e bt e bt e bt e abeea b e eaeesaeesbeeabeenbeebeenbeanteenneanes
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooviiiieeeeeeeeee ettt ettt et e s e et e e e e e e e st e e e e e e e eae e e s et et eeesea e s s s seseseseseeneenneseseenananaens Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

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

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

.. YES....
.. YES....
.. YES....
.. YES....
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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? .............ccccocniiiiiiiiii e,

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

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..ottt sa e e e e b e et e et e e aeeese e st e eseeseeseeneannean

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? ..........ooiiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoooiiiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........coooiiiiiiiiei e $

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

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

Preferred Stock ....
Common Stock ....
Short-Term Investments

Mortgage Loans on Real Estate

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
.3,957,954,951 3,825,094,018

.. 13,649,939,240

.13,490,295,949

oL ne e

All Other 5,144,788,332 5,838,839,405
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 22,752,682,523 .... 23,154,229 ,372
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiieeieeeee e see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiiiccce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeiiiiiiiccne Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie e $

8.1

629,651,486
629,107,331
................ 571,432,162
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17.  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[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017
The Bank of New York Mellon 240 Greenwich Street, New York, NY 10286
The Northern Trust Company 50 S LaSalle Street, Chicago, IL 60603
RBC Investor Services Trust 155 Wellington Street West, Toronto ON M5V 3L3, Canada ...
17.2  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)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .................. Yes[ 1 No[ X]
17.4  If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
NYL Investors LLC
MacKay Shields LLC
MacKay Shields UK LLP
Apogem Capital LLC ...
Goldman Sachs Asset Management LP .....
J.P. Morgan Investment Management Inc. ...
New York Life Investment Management LLC
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?..........coviiriirririeeirii 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?...........cccoceverveerieerieesieesieenns Yes[ 1 No[X]
17.6  For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
169553 ... NYL Investors LLC 5493000EGO9WOQURS721 ........
107717 ... MacKay Shields LLC 549300Y7LLCOFU7R8H16 ........
167939 ... MacKay Shields UK LLP ... 549300Z00JQEVQDT3045 ........
309234 . Apogem Capital LLC 549300S5HOLSGCLLY 165 .
107738 ... Goldman Sachs Asset Management LP CF5M58QA35CFPUX70H1T .......
107038 .... J.P. Morgan Investment Management Inc. ..... 549300W78QHVAXMMEKEI ........
109591 . New York Life Investment Management LLC 1GJ1X7QLRC5K7CY9GE11
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ 1 No[X]
18.2 If no, list exceptions:
Initial filings that were not made within 120 days of purchase including -  Filings for which we have not yet received the required
documentation necessary for submission to the SVO: Filings that have been submitted but not yet rated by the SVO:3 ...
19. By self-designating 5GlI 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 SECUNMEIES? ............cceuruiiiiiirieieieieiee ettt s et et se e st s esesesese et s s et esesesese e ssesesesenenene Yes [ X] No [ ]
20. 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 SECUIMLIES? ...........cceuiiririririeieteteteeetsestsie et tesesee st st sesesesesesesese st s s sesesesesese s sssseseseseserese s ssssssesesenas Yes [ X] No [ ]
21. 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? ............cccccoeiiiiiine Yes[ 1 No[X]

8.2




Changes to the code of ethics:

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



STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1. Report the statement value of mortgage loans at the end of this reporting period for the following categories:
Amount
1.1 Long-Term Mortgages In Good Standing
B I 4 T T o= T 1= SRRSO B
1.12 RESIAENEAI MOTGAGES ......vvivieieiiiietetetceie ettt ettt st e st et et et e s sse s s es et ese s et esese s esss et et esesessss s esssesesesesesssnasasssasesesesesssnsssesases Pisesesesssasesesesenenesasaseseeenenens 432,758
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 25,991,606,361
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans 25,992,039,119
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 $ 36,666,104
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
B I =4 T o]y o = T 1= B
1.32 Residential Mortgages
1.33 Commercial Mortgages ... B s 64,000,000
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas 64,000,000
1.4 Long-Term Mortgage Loans in Process of Foreclosure
B I 4 T o]y o= T 1= B
I et To =T = 1Y To Ty (o F= o [T TSR UTTUU . JO TSRO
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 FOMECIOSUIE ..........o.iiiiiiieie ettt e et e e st e e st e eae e st e sseenseenseenseenseenseeneeenes Plesieisiiiaeeiseetesaessaessaesaeesaeesaessaeeaes
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e 26,092,705,223
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
BRI =4 T o]y o = T 1= SRS B
GV et To =T = 1Y To Ty (o F= o =T USRS TTUU . JO TSRO
1.63 COMMEICIAI IMOTIGAGES ..........vvvevieieieiee ettt et ettt et s e et e s et et e b et essas s s e s et e s e b e s esess s eses et et et et esesess s ss et esesesesesnssasssesasesesesn B (772,954)
1.64 Total Mortgages Foreclosed and Transferred t0 Real ESTAte ...........c.c.c.ccocueueueueicceceeeeieeeeeceeeete e s aeaeeennas (772,954)
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 54.290 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.121 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 33.029 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date
3.3 Do you act as an administrator for health savings accounts? ...
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiieee e D
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes [ X] No[ ]
4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]
Fraternal Benefit Societies Only:
5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.couiiiiiiiiiiiee ettt Yes[ 1 No[ ] NA[ ]
5.2 If no, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]
6.2 If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 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 55,131,285 |........... 7,851,634 |............ 4,119,666 |........... 9,914,188 |.......... 77,016,773 |
2. AlASKA i AK oo L s 17,200,763 |.....cveeenee 709,205 |............ 1,187,190 |........... 2,714,855 |.......... 21,812,013
3. Arizona ..... . AZ ...60,894,795 |. .. 14,946,561 |. ... 5,417,437 |.. .15,524,212 |.. .96,783,005 |..
4. Arkansas .. .. AR ...22,542,338 |. ... 2,423,571 |. ... 2,322,340 |........... 1,650,000 28,938,249 |..
5. California .. CA .689,005,698 |. ..70,398,194 |. ..36,979,901 |........ 391,033,409 |..... 1,187,417,202 |..
6. Colorado ...... .. CO ...58,624,512 |. ... 5,433,067 |.. .15,676,085 |.. .93,198,020 |..
7. Connecticut .. . CT ...50,437,401 |. 3,177,140 |.. .31,484,100 |..........91,260,469 |..
8. Delaware ............. .. DE ...18,876,687 |. ...816,209 |.....coovennnee (4,607)........ 423,833,366 |...
9. District of Columbia . . DC e b et 7,919,656 |. ..768,548 .23,124,584 |..........33,288,622 |..
10. Florida .. .. FL . 262,243,059 |. 16,805, 146 .98,858,834 |........ 399,002,914 |..
11. Georgia .. GA . 127,745,315 |. 6,328,598 .84,128,809 |........ 222,882,994 |..
12.  Hawaii .. .. HI ...25,934,334 |. 2,590,828 .39,473,978 |..........73,831,700 |..
13. Idaho .... . ID ...14,860,055 |. ....1,471,322 .22,131,877 |..........41,983,368 |..
14. lllinois ... L IL . 143,953,204 |. 8,150, 105 .75,691,150 |........ 238,133,417 |.. .
15. Indiana . ...41,115,140 |. 2,282,040 .35,091,251 |..........80,721,779 |.. ,934,819
16. lowa ..... ...37,974,811 |. ....4,935,904 . 4,673,066 .53,869,045 |..
17. Kansas . ...33,977,931 |. , 3,295,365 [...cvcvenenee (67,267) .39,849,755 |..
18.  Kentucky 30,905,231 |........... 3,737,153 |........... 2,581,205 |.......... 16,203,625 |.......... 53,427,214
19. Louisiana 84,727,709 |........... 8,921,498 |........... 5,364,248 |......cccon.. 994,522 |........ 100,007,977
20.  MaiNe ...coooevieiiienieeneenieenieeneeieseesieenieenees. ME - e Lo s 9,483,834 |. .... 16,991,546 |..
21.  Maryland . ...88,522,565 |. .. 126,270,470 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA oL fes 151,914,054 |..........60,768,882 |........... 7,478,097 |........ 125,621,299 |........ 345,782,332
23, MIChigan ......ccceoeeiiiiieiieee e MI 59,910,396 |............4,154,962 |........... 4,021,533 |..........63,413,801 |........ 131,500,692
24. Minnesota . .. MN ...36,302,780 |. ....90,757,423 |..
25.  Mississippi .. MS ...31,541,270 |. ....36,918,980 |..
26, MiSSOUM ..coeeeieeieeieeieeieeieeeeseeseeseeeneees. MO e Lo s 53,585,571 |............1,816,962 |........... 4,603,303 |........ 213,097,901 |........ 273,103,737
27. Montana 14,984,686 |............1,942,180 |............1,399,254 [............... ,216)|.......... 18,324,844 |........... 3,789,425
28. Nebraska .. ...20,548,918 |. ...959,504 |.. .27,271,347 |.. . 6,856,150
29. Nevada ........ ...38,494 414 |, .(3,836,944)|.. 44,469,650 |.......ocooveiriine
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo b o 19,896,960 |........... 6,484,854 |............1,365,919 |.....c.cecurrnene. (397)f.......... 27,747,336 |ovveeeiiiieiieicns
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N e b fee 228,444,290 |..........10,880,107 |........... 9,722,255 |........ 108,455,739 |........ 357,502,391 e
32.  New Mexico . NM ...25,195,884 |...............995,303 |............1,893,719 |............. 216,455 |.......... 28,301,361 |........... 9,467,420
33. New York ..... NY . 672,099,901 |. 483,316,721 |..... 1,207,745,356 |..... 3,414,643,780
34. North Carolina .. NC ...93,683,791 |........... 9,437,255 |........... 6,796,518 |.......... 97,532,410 207,449,974 |..
35.  North Dakota .. ND ...12,267,615 |........... 2,204,301 |............1, .14,658,188 |..........30,310,325 |..
36.  OhiO ... .. OH ...91,887,643 |. .58,192,651 |........ 168,288,338 |..
37. Oklahoma . .. OK ...33,678,407 |............3,104,79% |............3, ...7,532,971|..........47,613,870 |..
38. Oregon ......... .. OR ...28,650,244 |. , .15,722,103 |..........54,864,203 |..
39. Pennsylvania ... . PA . 152,344,613 |. 8,898,646 |........ 113,371,389 |........ 292,229,154 |..
40. Rhode Island .... . RI ...12,739,100 |........... 3,202,879 |........... 1, ..4,935,283 |..........22,053,876 |..
41. South Carolina . SC ...71,402,861 |. ...8,609,119 |.. .91,780,125 |..
42. South Dakota ... .. SD ...26,715,601 |. ..2,003,482 |.. .39,431,440 |..
43. Tennessee ... .. TN ...57,544,155 |. .. 7,070,551 |.. .75,910,669 |..
44, Texas ....... X . 372,121,178 |. 120,763,422 |........ 548,037,616 |..
45. Utah ..... . uUT ...32,335,047 |. .. 2,479,230 |..........41,949,556 |..
46. Vermont VT ... 1,604,746 |. .. 2,731,342 |..........15,140,827 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 126,949,986 |.......... 17,292,927 |.......... 10,397,697 |.......... 30,528,017 |........ 185,168,627
48.  Washington .........ccccereeieeneeneeeeceeeene WA o b s 103,939,641 |.......... 14,715,532 |.......... 10,449,676 |.......... 48,091,708 |........ 177,196,557
49.  West Virginia ...13,313,694 |. ...235,046 |...............895,658 |............... 425,476 |.......... 14,869,874 |..
50. Wisconsin .... ...40,176,072 |. 5,598,146 |. .38,436,611 |.. .87,272,310 |..
51, WYOMING .t 13,209,892 |.....cevvnee 314,116 |...............848,9% |................ (1,138)].......... 14,371,866
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP [ N e [ [ [ fe
57. Canada .........cccceeeeeneennen .. CAN ...20,001,110 |. .20,111,89% |..
58. Aggregate Other Aliens .. OT ... 13,514,521 |. 13,639,681 |..
59.  Subtotal .....ccccooeiiiiiiiiiiiiieieieeis e XX e 4,562,922,845 |........880,346,448 |........ 300,225,560 |.....2,498,275,638 |..... 8,241,770,491 |....16, 149,712,703
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ccccceeeeereveveverens foonenns XXXoovo feoee 1,166,356,839 |.......... 19,567,788 |..ooveeeeeieeieene [ [ 1,185,924,627 |...ocvcveveiiiine
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...23,677,675 |. ....28,982,681 |..
94.  Aggregate or other amounts not allocable by State..|. v 389,615,624 | [ [ [ 349,615,624 |..
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .6,102,572,983 |........ 899,914,236 |........ 305,530,566 |.....2,498,275,638 |..... 9,806,293,423 |....
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX 00 105,383,766 [...ooeoveeveciieiiiee foeeeieeieeieeieens oo o 105,333,766 |....cvvverireeiiinne
97  Totals (All Business).... .6,207,906,749 |. ... 305,530,566 |..... 2,498,275,638 |..... 9,911,627,189 |....16, 149,712,703
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 353,452,638 |.....oceovveiiciies feeee 11,061,650 [oo.eoveeeieeiiciicins o 364,514,288 |......ccoovovviriiiine
99. Totals (All Business) less Reinsurance Ceded XXX 5,854,454, 111 294,468,916 2,498,275,638 9,547,112,901 [ 16,149,712,703
DETAILS OF WRITE-INS
58001. ZZZ other alien .....ccccocoevvvnnnncciciennnnneneree. XXX ...13,514,521 |. 66,760 |.. .13,639,681 |..
58002. ..o e XXX e
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 13,514,521 58,400 66,760 13,639,681
9401. Paid-up additions applied as credits ......cccocofonnn. XXX [ 326,624,415 oo [ [ o 326,624,415 oo
9402. Dividend accumulations applied as premium or
annuity considerations in states that do not
allow a dividend deduction ......ccccovvvviccccneionnnn XXX [ 22,991,209 |...ocviiiiiriiies [ [ e 22,991,209 ..o
9403, oo )0, O
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevviiiniiiniiic e e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 349,615,624 349,615,624
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocveerinr weeene 55 4. Q- Qualified - Qualified or accredited reiNSUrer..............coceveeuerieereeeieees ceeeeneas
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiicciee et ene aesiaeeas 5. N - None of the above - Not allowed to write business in the state............. ....... 2
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

Direct Ordinary premiums, Annuities and Individual Accident and Health premiums are allocated by States on the basis of the address to which the premium notice is sent. Single
premiums are allocated according to the residence of the insured, owner, or annuitant or the address designated to which business communication should be sent. Generally,
Group Life, Group Health, and Group Annuity contracts are allocated according to the residence of the individual for whom benefits are purchased or provided. For certain
Employer sponsored Group Life and Group Health policies covering less than 500 lives, the premiums received are generally allocated to the state in which the employees are
principally located or in which the principal office of the group policyholder is located. Deposit-Type Funds are state distributed based on where the contract is issued. This is
usually the state where the principal office of the plan sponsor is located. The plan sponsor is typically the employer who establishes the pension plan. Premium or annuities
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 are allocated by state regardless of license
status. Dividends applied to pay renewal premiums and considerations for annuities are state distributed. NOTE: Schedule T should not be used as the basis for state guaranty
association assessments.



STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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

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

cl

New York Life Insurance and Annuity Corporation (91596) (DE)
NYLIAC RLP Il, LLC (DE)
Development Funding Backed Pass-Through Trust Series — 2025 A (DE)
NYLIFE Insurance Company of Arizona (81353) (AZ)
New York Life Enterprises LLC (See page 12.2 for entity’s org chart) (DE)
NYLIFE LLC (See page 12.2 for entity’s org chart) (DE)
NYL Investors LLC (See page 12.3 for entity’s org chart) (DE)
New York Life Investment Management Holdings LLC (See page 12.4 for entity’s org chart) (DE)
NYLife Real Estate Holdings LLC (See page 12.10 for entity’s org chart) (DE)
New York Life Group Insurance Company of NY (NY)
Life Insurance Company of North America (PA)
LINA Benefit Payments, Inc. (DE)
New York Life Benefit Payments LLC (DE)
NYL Real Assets LLC (DE)
NYL Emerging Manager LLC (DE)
NYL Wind Investments LLC (DE)
NYLIC HKP Member LLC (DE)
NYLIC HKP VENTURE LLC (DE)
NYLIC HKP REIT LLC (DE)
NYLIM Jacob Ballas India Holdings IV (MUS)
Flatiron RR LLC (DE)
Flatiron RR Il LLC (DE) (NYLInvestors Series A: 100%, Tetragon Credit Income V L.P. Series B: 100%)
Flatiron RR CLO 30 LLC (DE)
Flatiron CLO 2013-1 -Ltd. (CYM)
Flatiron CLO 2015-1 Ltd (CYM)
Flatiron CLO 17 Ltd. (CYM)
Flatiron CLO 18 Ltd. (CYM)
Flatiron CLO 19 Ltd (CYM)
Flatiron CLO 20 Ltd. (CYM)
Flatiron CLO 21 Ltd. (CYM)
Flatiron RR CLO 22 LLC (CYM)
Flatiron CLO 24 Ltd. (CYM)
Flatiron CLO 25 Ltd. (CYM)
Flatiron CLO 26 Ltd. (NJ)
Flatiron CLO 23 LLC. (DE)
Flatiron RR CLO 27 Ltd. (CYM)
Flatiron CLO 28 Ltd. (CYM)
Flatiron RR LLC, Manager Series (DE Series LLC) (DE)
Flatiron RR LLC, Retention Series (DE Series LLC) (DE)
Stratford CDO 2001-1 Ltd. (CYM)
Silver Spring, LLC (DE)
Silver Spring Associates, L.P. (PA)
SCP 2005-C21-002 LLC (DE)
SCP 2005-C21-003 LLC (DE)
SCP 2005-C21-006 LLC (DE)
SCP 2005-C21-007-LLC (DE)
SCP 2005-C21-008 LLC (DE)
SCP 2005-C21-009 LLC (D
SCP 2005-C21-017 LLC (D
SCP 2005-C21-018 LLC (D
(D

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

)
)
)
)

SCP 2005-C21-025 LLC (
SCP 2005-C21-031 LLC (
SCP 2005-C21-036 LLC (
SCP 2005-C21-041 LLC (
SCP 2005-C21-043 LLC (
SCP 2005-C21-044 LLC (
SCP 2005-C21-048 LLC (
SCP 2005-C21-061 LLC (
SCP 2005-C21-063 LLC (
SCP 2005-C21-067 LLC (
SCP 2005-C21-069 LLC (
SCP 2005-C21-070 LLC (
NYMH-Ennis GP, LLC (DE)
NYMH-Ennis, L.P. (TX)
NYMH-Freeport GP, LLC (DE)
NYMH-Freeport, L.P. (TX)
NYMH-Houston GP, LLC (DE)
NYMH-Houston, L.P. (TX)
NYMH-Plano GP, LLC (DE)
NYMH-Plano, L.P. (TX)
NYMH-San Antonio GP, LLC (DE)
NYMH-San Antonio, L.P. (TX)
NYMH-Stephenville GP, LLC (DE)
NYMH-Stephenville, L.P. (TX)
NYMH-Taylor GP, LLC (DE)
NYMH-Taylor, L.P. (TX)
NYMH-Attleboro MA, LLC (DE)
NYMH-Farmingdale, NY, LLC (DE)
NYLMDC-King of Prussia GP, LLC (DE)
NYLMDC-King of Prussia Realty, LP (DE)
Country Place LP (DE)
Country Place JV LLC (DE)
REEP-MF Salisbury Square Tower One TAF LLC (DE)
REEP-DRP Salisbury Square Tower One TAB JV LLC (DE)
Salisbury Square Tower One LLC (DE)
Cumberland Properties LLC
2015 DIL PORTFOLIO HOLDINGS LLC (DE)
PA 180 KOST RD LLC (DE)
Cortlandt Town Center LLC (DE)
REEP-ADC GA LLC (DE)
REEP-WP ART TOWER JV LLC (DE)
REEP-1250 Forest LLC
REEP-HZ SPENCER LLC (DE)
REEP-IND MCP WEST NC LLC
REEP-IND 10 WEST AZ LLC (DE)
REEP-IND 4700 Nall TX LLC (DE)
REEP-IND Aegean MA LLC (DE)
REEP-IND Alpha TX LLC (DE)
REEP-IND MCP VIII NC LLC (DE)
REEP-IND CHINO CA LLC (DE)
REEP-IND FRANKLIN MA HOLDER LLC (DE)

sAvivivivivlvivivivlvlw)
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

PART 1 - ORGANIZATIONAL CHART

REEP-IND FREEDOM MA LLC (DE)
REEP-IND Fridley MN LLC (MN)
REEP-IND Kent LLC (DE)

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

REEP-IND STANFORD COURT CA LLC (DE)

REEP-IND Valley View TX LLC (DE)
REEP-IND Valwood TX LLC (DE)

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

REEP-MF Gateway TAF UT LLC (DE)

REEP-WP Gateway TAB JV LLC (DE)
REEP-MF Mount Laurel NJ LLC (DE)

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

REEP-MF One City Center NC LLC (DE)

REEP-MF Wallingford WA LLC (DE)

REEP-MF STEWART AZ OLDER LLC (DE)
REEP-MF STEWART AZ (DE)

REEP-OFC Aspect OR LLC (DE)

REEP-OFC Bellevue WA LLC (DE)

REEP-OFC Financial Center FL LLC (DE)
REEP-OFC WATER RIDGE NC HOLDCO LLC (DE)
REEP-OFC ONE WATER RIDGE NC LLC (DE)
REEP-OFC TWO WATER RIDGE NC LLC (DE)
REEP-OFC FOUR WATER RIDGE NC LLC (DE)
REEP-OFC FIVE WATER RIDGE NC LLC (DE)
REEP-OFC SIX WATER RIDGE NC LLC (DE)
REEP-OFC SEVEN WATER RIDGE NC LLC (DE)
REEP-OFC EIGHT WATER RIDGE NC LLC (DE)
REEP-OFC NINE WATER RIDGE NC LLC (DE)
REEP-OFC TEN WATER RIDGE NC LLC (DE)
REEP-OFC ELEVEN WATER RIDGE NC LLC (DE)
REEP-MF FOUNTAIN PLACE MN LLC (DE)

REEP-MF FOUNTAIN PLACE LLC (DE)
REEP-MF Park-Line FL LLC (DE)

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

New York Life Insurance Company (Parent) (continued)

REEP OFC 515 Post Oak TX LLC (DE)
REEP-RTL DTC VA LLC (DE)
REEP-RTL DTC-S VA LLC (DE)
REEP-OFC 410 TOWNSEND CA LLC (DE)
REEP-OFC 410 TOWNSEND (DE)
Madison-LPP Kernersville GP LLC
Madison-LPP Kernersville LP
Madison-LPP Kernersville JV LP
Madison-SS Kernersville QRS, Inc
REEP-OFC 600 TOWNSEND CA LLC (DE)
REEP-OFC 600 TOWNSEND LLC (DE)
REEP-OFC 1341 G DC LLC (DE)
REEP-OFC 1030 15NW DC LLC (DE)
REEP-OFC 1111 19NW DC LLC (DE)
REEP -OFC 30 WM IL LLC (DE)
REEP-SS Marshfield LLC (DE)
REEP-LLC Marshfield JV LLC (DE)
REEP-SS Vallejo LLC (DE)
REEP-OFC 353 Sacramento LLC (DE)
REEP-Royal 353 Sacramento JV LLC (DE)
REEP-MF Reno LLC (DE)
REKA 51M HOLDINGS, LLC (DE)
NJIND Raritan Center LLC (DE)
NJIND Talmadge Road LLC (DE)
NJIND Melrich Road LLC (DE)
FP Building 18, LLC (DE)
FP Building 19, LLC (DE)
Summitt Ridge Apartments, LLC (DE)
PTC Acquisitions, LLC (DE)
Martingale Road LLC (DE)
New York Life Funding (CYM)
New York Life Global Funding (DE)
Government Energy Savings Trust 2003-A (NY)
UFI-NOR Federal Receivables Trust, Series 2009B (NY)
JREP Fund Holdings I, L.P. (CYM)
Jaguar Real Estate Partners L.P. (CYM)
REEP-NYL JAG ACQUISITION CO MEMBER LLC (DE)
NYLIFE Office Holdings Member LLC (DE)
NYLIFE Office Holdings LLC (DE)
NYLIFE Office Holdings REIT LLC (DE)
REEP-OFC DRAKES LANDING CA LLC (DE)
REEP-OFC CORPORATE POINTE CA LLC (DE)
REEP-OFC VON KARMAN CA LLC (DE)
REEP-OFC ONE BOWDOIN SQUARE MA LLC (DE)
REEP-OFC 525 N Tryon NC LLC (DE)
525 Charlotte Office LLC (DE)
REEP-IMPIC OFC PROMINENCE ATLANTA LLC (DE)
REEP-IMPIC OFC 24th CAMELBACK AZ LLC (DE)
NYLIFE Office Holdings Acquisition REIT LLC (DE)
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New York Life Insurance Company (Parent) (continued)

REEP-OFC Westory DC LLC (DE)
Sol Invictus Note Issuer 2021-1 LLC (DE)
Veritas Doctrina Note Issuer SPV LLC (DE)
Fairview Capital Partners, LLC (DE)
AC 2023 NMTC Investor, LLC (LA)
USB NMTC FUND 20223-6, LLC (DE)
NYLIC RLP Il, LLC (DE)
Phalanx Mortgage Opportunities Trust (DE)
MSSIV NYL Investor Member LLC (DE)
MSVEEF Il Investor LLC (DE)
MSVEF Investor LLC (DE)
MSVEF Feeder LP (DE)
MSVEF REIT LLC (DE)
Madison Square Value Enhancement Fund LP (DE)
MSVEF-MF Evanston GP LLC (DE)
MSVEF-MF Evanston IL LP (DE)
MSVEF-IND Commerce 303 GP LLC (DE)
MSVEF-IND Commerce 303 AZ LP (DE)
MSVEF-SW Commerce 303 JV LP (DE)
MSVEF-MF Pennbrook Station GP LLC (DE)
MSVEF- Pennbrook Station PA LP (DE)
MSVEF-MF Burrough’s Mill GP LLC (DE)
MSVEF-MF Burrough’s Mill NJ LP (DE)
MSVEF-MF Gramercy JV GP LLC (DE)
MSVEF-MF Gramercy OH LP (DE)
MSVEF-CR Gramercy JV LP (DE)
MSVEF-CR Gramercy Owner GP LLC (DE)
MSVEF-CR Gramercy Owner LP (DE)
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New York Life Enterprises LLC and NYLIFE LLC

New York Life Enterprises LLC

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

NYLIFE LLC

Eagle Strategies LLC (DE)

New York Life Capital Corporation (DE)

New York Life Trust Company (NY)

NYLIFE Securities LLC (DE)

NYLINK Insurance Agency Incorporated (DE)
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NYL Investors LLC

NYL Investors U.K. Limited (GBR)
NYL Investors REIT Manager LLC (DE)
MSVEF Il GP LLC (DE)
MSVEF RT Feeder Il LP (DE)
MSVEF Il RT LLC (DE)

SC Speedway Grand National, LLC (DE)

MSVEF GP LLC (DE)

MCPF GP LLC (DE)

Madison Core Property Fund LP (DE)
MCPF Holdings Manager LLC (DE)
MCPF MA Holdings LLC (DE)
MCPF Holdings LLC (DE)

Madison Square Value Enhancement Fund Il LP (DE)
NYL Investors NCVAD Il GP, LLC (DE)
McMorgan Northern California Value Add/Development Fund II, LP (DE)

MNCVAD II-OFC 770 L Street CA LLC (DE)
MNCVAD II-MF UNION CA LLC (DE)
MNCVAD II- HOLLIDAY UNION JV LLC (DE)
MNCVAD II-OFC HARBORS CA LLC (DE)
MNCVAD II-SEAGATE HARBORS LLC (DE)
MNCVAD II-OFC 630 K Street CA LLC (DE)
MNCVAD II-IND SHILOH CA LLC (DE)
MNCVAD II-BIG SHILOH JV LLC (DE)
MSSDF GP LLC (DE)
MSSDF Il LLC (DE)
MSSDF Il Member LLC (DE)
Madison Square Structured Debt Fund Il LP (DE)
MSSDF REIT Il (DE)
MSSDF Member LLC (DE)
Madison Square Structured Debt Fund LP (DE)
MSSDF REIT LLC (DE)
MSSDF REIT Funding Sub | LLC (DE)
MSSDF REIT Funding Sub Il LLC (DE)
MSSDF REIT Funding Sub Il LLC (DE)
MSSDF REIT Funding Sub IV LLC (DE)
MSSDF REIT Funding Sub V LLC (DE)
MSSDF REIT Funding Sub VI LLC (DE)
MSSDF REIT Funding Sub VII LLC (DE)
MSSDF-OFCB Voss San Felipe LLC (DE)
MSSDF-OFCB Woodway LLC (DE)
MSSDF -OFCB Hanover LLC (DE)
MSSDF_OFCB El Segundo LLC (DE)
NYL 717 Texas Member LLC (DE) fka MSSDF 727 Texas Member LLC
NYL 717 Texas Holdings LLC (DE) fka NYLife 717 Texas Holdings LLC
MSSIV GP LLC (DE)
Madison Square Strategic Investments Venture LP (DE)
MSSIV REIT Manager LLC (DE)
Madison Square Strategic Investments Venture REIT LLC (DE)
MSSIV — MF Country Place MD LLC (DE)
MSSIV — IND Speedway SC LLC (DE)
NRL Speedway Venture LLC (DE)
SC Speedway Hwy 124, LLC (DE)
MSSIV-IND Speedway Phase Il JV SC LLC (DE)
MSSIV-IND Speedway Phase Il Member SC LLC (DE)

MADISON-IND TAMARAC FL LLC (DE)

MADISON-OFC BRICKELL FL LLC (DE)

MADISION-IND POWAY CA LLC (DE)
MADISON-LPC POWAY JV LLC (DE)

MADISON-MF GRANARY FLATS TX LLC (DE)
MADISON-AO GRANARY FLATS JV LLC (DE)

MADISON-AO GRANARY FLATS OWNER LLC (DE)

MADISON-MF THE MEADOWS WA LLC (DE)

MADISON-ACG THE MEADOWS OWNER LLC (DE)
MADISON-ACG THE MEADOWS JV LLC (DE)

MADISON-MOB Lee Highway VA LLC (DE)

Madison-OFC 5161 CA LLC (DE)

MADISON - SS Kernersville QRS, Inc. (DE)
MADISON - LPP Kernersville JV GP LLC (DE)
MADISON — LPP Kernersville JV LP (DE)

MADISON- LPP Kernersville GP LLC (DE)
MADISON — LPP Kernersville LP (DE)

MADISON-IND 2080 ENTERPRISE CA LLC (DE)

MADISON-IND CLAWITER CA LLC (DE)
MADISON-REDCO CLAWITER JV LLC (DE)

MADISON-IND ENTERPRISE RIALTO CA LLC (DE)

MIREF Mill Creek, LLC (DE)

MIREF Gateway, LLC (DE)

MIREF Gateway Phases Il and Ill, LLC (DE)

MIREF Delta Court, LLC (DE)

MIREF Fremont Distribution Center, LLC (DE)

MIREF Century, LLC (DE)

MIREF Newpoint Commons, LLC (DE)

MIREF Northsight, LLC (DE)

MIREF Riverside, LLC (DE)

Barton’s Lodge Apartments, LLC (DE)

MIREF 101 East Crossroads, LLC (DE)

101 East Crossroads, LLC (DE)

MIREF Hawthorne, LLC (DE)

MIREF Auburn 277, LLC (DE)

MIREF Sumner North, LLC (DE)

MIREF Wellington, LLC (DE)

MIREF Warner Center, LLC (DE)

MADISON-MF Duluth GA LLC (DE)
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NYL Investors LLC (continued)

MADISON-OFC Centerstone | CA LLC (DE)
MADISON-OFC Centerstone Il CA LLC (DE)
MADISON-MOB Centerstone IV CA LLC (DE)
MADISON-OFC Centerpoint Plaza CA LLC (DE)
MADISON-OFC One Main Place OR LLC (DE)
MADISON-MF Hoyt OR LLC (DE)
MADISON-RTL Clifton Heights PA LLC (DE)
MADISON-IND Locust CA LLC (DE)
MADISON-OFC Weston Pointe FL LLC (DE)
MADISON-MF MCCADDEN CA LLC (DE)
MADISON-OFC 1201 WEST IL LLC (DE)
MADISON-MCCAFFERY 1201 WEST IL LLC (DE)
MADISON-MF TECH RIDGE TX LLC (DE)
MADISON-RTL SARASOTA FL, LLC (DE)
MADISON-MOB CITRACADO CA LLC (DE)
Madison-MF Osprey QRS Inc. (DE)
Madison-MF Osprey NC GP LLC (DE)
Madison-MF Osprey NC LP (DE)
Madison -IND LNDR Tabor Road NJ LLC (DE)
MADISON -SS Crozet VA LLC (DE)
MADISON-LPP Crozet JV LLC (DE)
Madison-MF Apex Newbury PA LLC (DE)
MCPF-MOB PEMBROKE PINES FL LLC (DE)
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New York Life Investment Management Holdings LLC

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

MacKay Municipal U.S. Infrastructure Opportunities Fund LP (DE)
MacKay Municipal Managers High Yield Select GP LLC (DE)
MacKay Municipal High Yield Select Fund LP (DE)
MacKay Municipal Managers High Income Opportunities GP LLC (DE)
MacKay Municipal High Income Opportunities Fund LP (DE)

MKS Global Sustainable Emerging Markets Equities Fund GP LLC (DE)
Candriam Global Sustainable Emerging Markets Equities Fund LP (DE)
MKS Global Emerging Markets Equities Fund GP LLC (DE)
Candriam Global Emerging Markets Equities Fund LP (DE)
MacKay Shields Series Fund Managing Member LLC (DE)
Mackay Shield Series Fund (DE)
Securities Credit Opportunities Series (DE)
High Yield Corporate Bond Series
MacKay Shields Emerging Markets Sovereign Debt Feeder Fund LP (DE)
MacKay Shields Emerging Markets Sovereign Debt Feeder Fund LP (DE)
Apogem Capital LLC fka New York Life Investments Alternatives LLC (DE)
Apogem SRL 2 LLC (DE)
Apogem SRL 3 LLC (DE)
Madison Capital Funding LLC (DE)
MCF Co-Investment GP LLC (DE)
MCF Co-Investment GP LP (DE)
Madison Capital Funding Co-Investment Fund LP (DE)
Madison Avenue Loan Fund GP LLC (DE)
Madison Avenue Loan Fund LP (DE)
MCF Fund | LLC (DE)
MCF Hanwha Fund LLC (DE)
Ironshore Investment BL | Ltd. (BMU)
MCF CLO IV LLC (DE)
MCF CLO V LLC (DE)
MCF CLO VI LLC (DE)
MCF CLO VII LLC (DE) (f/k/a LMF WF Portfolio Ill, LLC)
MCF CLO VIII Ltd. (DE)
MCF CLO VIl LLC (DE)
MCF CLO VIlI Blocker LLC (DE)
MCF CLO IX Ltd. (CYM)
MCF CLO IX LLC (DE)
MCF CLO 10 Ltd. (NJ)
MCF CLO 10 LLC (DE)
MCF CLO IX Blocker LLC (DE)
MCF CLO 10 Blocker LLC (DE)
MCF KB Fund LLC (DE)
MCF KB Fund Il LLC (DE)
MC KB Fund Il LLC (DE)
MCF Hyundai Fund LLC (DE)
Apogem Direct Lending Hyundai Fund 2 LLC (DE)
Apogem Direct Lending Levered Fund 2023-1 LLC (DE)
Apogem Direct Lending Loan Portfolio 2023 LLC (DE)
Apogem DL Levered Fund 2023-1 LLC (DE)
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Apogem DL Levered Fund SPV 2023-1 LLC (DE)
Apogem Umbrella (CYM)
Apogem US Direct Lending Limited | (CYM)
MCF Senior Debt Fund 2020 GP LLC (DE)
MCF Senior Debt Fund — 2020 LP (CYM)
MCF Mezzanine Carry | LLC (DE)
MCF Mezzanine Fund | LLC (DE)
MCF PD Fund GP LLC (DE)
MCF PD Fund LP (DE)
MCF Senior Debt Funds 2019-1 GP LLC (DE)
MCF Senior Debt Fund 2019-I LP (DE)
Apogem Direct Lending Nighthawk Fund (CYM)
New York Life Capital Partners Ill GenPar GP, LLC (DE)
New York Life Capital Partners IV GenPar GP, LLC (DE)
New York Life Capital Partners IV GenPar, L.P. (DE)
GoldPoint Core Opportunities Fund, L.P. (DE)
GoldPoint Core Opportunities Fund Il L.P. (DE)
GoldPoint Mezzanine Partners IV GenPar GP, LLC (DE)
GoldPoint Mezzanine Partners IV GenPar, LP (DE)
GoldPoint Mezzanine Partners Co-Investment Fund A, LP (DE)
GoldPoint Mezzanine Partners IV, LP (DE) (“GPPIVLP”)
GPP Mezz IV A Blocker LP (DE) (‘GPPMBA”)
GPP Mezz IV A Preferred Blocker LP (DE)
GPP Mezz IV C Blocker LP (DE) (“GPPMBC”)
GPP Mezz IV D Blocker LP (DE) (“GPPMBD”)
GPP Mezz IV ECI Aggregator, LP (DE)
GPP Mezz IV F Blocker LP (DE)
GPP Mezz IV G Blocker LP (DE)
GPP Mezz IV H Blocker LP (DE)
GPP Mezz IV | Blocker LP (DE)
GoldPoint Mezzanine Partners Offshore IV, L.P. (CYM)
GoldPoint Partners Co-Investment V GenPar GP LLC (DE)
GoldPoint Partners Co-Investment V GenPar, L.P. (DE)
GoldPoint Partners Co-Investment Fund A, LP (DE)
GPP V - ECI Aggregator LP (DE)
GPP V G Blocker Holdco LP (DE)
GoldPoint Partners Private Debt V GenPar GP, LLC (DE)
GoldPoint Partners Private Debt Partners Offshore V, LP (CYM)
GPP Private Debt V RS LP (DE)
GoldPoint Partners Private Debt V GenPar, LP (DE)
GoldPoint Partners Private Debt V, LP (DE)
GPP PD V A Blocker LLC (DE)
GPP Private Debt V-ECI Aggregator LP (DE)
GPP PD V B Blocker LLC (DE)
GPP PD V D Blocker LLC (DE)
GPP LuxCo V GP Sarl (LUX)
GoldPoint Partners Select Manager Ill GenPar GP, LLC (DE)
GoldPoint Partners Select Manager Ill GenPar, L.P. (CYM)
GoldPoint Partners Select Manager Fund lll, L.P. (CYM)

New York Life Investment Management Holdings LLC (continued)

GoldPoint Partners Select Manager Fund Il AlV, L.P. (DE)
GoldPoint Partners Select Manager IV GenPar GP, LLC (DE)
GoldPoint Partners Select Manager IV GenPar, L.P. (DE)
GoldPoint Partners Select Manager Fund IV, L.P. (DE)
GoldPoint Partners Select Manager V GenPar GP, LLC (DE)
GoldPoint Partners Select Manager V GenPar, L.P. (DE)
GoldPoint Partners Select Manager Fund V, L.P. (DE)
GoldPoint Partners Canada V GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund V, L.P. (CAN)
GoldPoint Partners Canada Il GenPar Inc (CAN)
GoldPoint Partners Select Manager Canada Fund Ill, L.P. (CAN)
GoldPoint Partners Canada IV GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund IV, L.P. (CAN)
GPP VI - ECI Aggregator LP (DE)
GPP VI Blocker A LLC (DE)
GPP VI Blocker B LLC (DE)
GPP VI Blocker C LLC (DE)
GPP VI Blocker D LLC (DE)
GPP VI Blocker E LLC (DE)
GPP VI Blocker F LLC (DE)
GPP VI Blocker H LLC (DE)
GPP VI Blocker | LLC (DE)
Apogem Co-Invest VII GenPar, GP LLC (DE)
Apogem Co-Invest VIl GenPar, LP (DE)
Apogem Co-Investment VII, LP (DE)
GoldPoint Partners Canada GenPar, Inc. (CAN)
NYLCAP Canada Il GenPar, Inc. (CAN)
NYLCAP Select Manager Canada Fund Il, L.P. (CAN)
NYLIM Mezzanine Partners Il GenPar GP, LLC (DE)
NYLIM Mezzanine Partners Il GenPar, LP (DE)
NYLCAP Mezzanine Partners Ill GenPar GP, LLC (DE)
NYLCAP Mezzanine Partners Il GenPar, LP (DE)
NYLCAP Mezzanine Partners lll, LP (DE)
NYLCAP Mezzanine Offshore Partners lll, L.P. (CYM)
NYLCAP Select Manager GenPar, LP (DE)
NYLCAP Select Manager Il GenPar GP, LLC (DE)
NYLCAP Select Manager Il GenPar, L.P. (CYM)
NYLCAP Select Manager Fund Il, L.P. (CYM)
NYLCAP India Funding LLC (DE)
NYLIM-JB Asset Management Co. (Mauritius) LLC (MUS)
New York Life Investment Management India Fund I, LLC (MUS)
New York Life Investment Management India Fund (FVCI) II, LLC (MUS)
NYLCAP India Funding Ill LLC (DE)
NYLIM-Jacob Ballas Asset Management Co. lIl, LLC (MUS)
NYLIM Jacob Ballas India Fund I, LLC (MUS)
NYLIM Jacob Ballas | India (FVCI) lll, LLC (MUS)
NYLIM Jacob Ballas India (FII) Ill, LLC (MUS)
Evolvence Asset Management, Ltd. (CYM)
EIF Managers Limited (MUS)
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EIF Managers Il Limited (MUS)
AHF V ECI Aggregator LP (DE)
AHF V GenPar GP LLC (DE)
AHF V GenPar LP (DE)
AHF VI ECI Aggregator LP (DE)
AHF VI GenPar GP LLC (DE)
AHF VI GenPar LP (DE)
Apogem Heritage Fund V LP (DE)
Apogem Heritage Fund VI LP (DE)
Apogem Cardinal Co-Investment GP LLC (DE)
Apogem Cardinal Co-Investment Fund, LP (DE)
AFRA IV GP, LLC (DE)
Apogem Real Assets Fund IV, LP (DE)
ASF VII GP, LLC (DE)
Apogem Secondary Fund VII, LP (DE)
Apogem Secondary Fund VII Coinvestments, LP (DE)
Apogem Secondary Fund VIl (Cayman), LP (CYM)
BFO GP, LLC (DE)
BFO Apogem Private Markets (DE) LP
Tetra Opportunities Partners (DE)
BMG PAPM GP, LLC (DE)
BMG PA Private Markets (DE) LP (DE)
BMG Private Markets (Cayman) LP (CYM)
Private Advisors Special Situations LLC (DE)
PACD MM, LLC (DE)
PA Capital Direct, LLC (DE)
ApCap Strategic Partnership | LLC (DE)
PA Credit Program Carry Parent, LLC (DE)
PA Credit Program Carry, LLC (DE)
PACIF GP, LLC (DE)
Private Advisors Coinvestment Fund, LP (DE)
PACIF Il GP, LLC (DE)
Private Advisors Coinvestment Fund Il, LP (DE)
PACIF Il Carry Parent, LLC (DE)
PACIF Il Carry, LLC (DE)
PACIF Ill GP, LLC (DE)
Private Advisors Coinvestment Fund Ill, LP (DE)
PACIF Ill Carry Parent, LLC (DE)
PACIF Ill Carry, LLC (DE)
PACIF IV GP, LLC (DE)
Private Advisors Coinvestment Fund IV, LP (DE)
PACIF IV Carry Parent, LLC (DE)
PACIF IV Carry, LLC (DE)
PAMMF GP, LLC (DE)
PA Middle Market Fund, LP (DE)
PASCBF IV GP, LLC (DE)
PASCBF V GP, LLC (DE)

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

New York Life Investment Management Holdings LLC (continued)

PASCPEF VI Carry Parent, LLC (DE)
PASCPEF VI Carry, LLC (DE)
PASCPEF VI GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VI, LP (DE)
Private Advisors Small Company Private Equity Fund VI (Cayman), LP (CYM)
PASCPEF VII GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VII, LP (DE)
Private Advisors Small Company Private Equity Fund VII (Cayman), LP (CYM)
PASCPEF VIl Carry Parent, LLC (DE)
PASCPEF VIl Carry, LLC (DE)
PASCPEF VIII GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VIII, LP (DE)
Private Advisors Small Company Private Equity Fund VIII (Cayman), LP (CYM)
PASCPEF IX GP, LLC (DE)
PA Small Company Private Equity Fund IX, LP (DE)
PA Small Company Private Equity Fund IX, (Cayman) LP (CYM)
APEF X GP, LLC (DE)
Apogem Private Equity Fund X, LP (DE)
Apogem Private Equity Fund X (Cayman), LP (CYM)
APEF XI GP, LLC (DE)
Apogem Private Equity Fund XI, (Cayman) LP (CYM)
Apogem Private Equity Fund XI, LP (DE)
APEF XI Multi-Asset, LP (DE)
APEF Xl Directs, LP (DE)
Cuyahoga Capital Partners IV Management Group LLC (DE)
Cuyahoga Capital Partners IV LP (DE)
Cuyahoga Capital Emerging Buyout Partners Management Group LLC (DE)
Cuyahoga Capital Emerging Buyout Partners LP (DE)
PA Real Assets Carry Parent, LLC (DE)
PA Real Assets Carry, LLC (DE)
PA Real Assets Carry Parent Il, LLC (DE)
PA Real Assets Carry Il, LLC (DE)
PA Emerging Manager Carry Parent, LLC (DE)
PA Emerging Manager Carry, LLC (DE)
PA Emerging Manager Carry Parent I, LLC (DE)
PA Emerging Manager Carry Il, LLC (DE)
RIC | GP, LLC (DE)
Richmond Coinvestment Partners |, LP (DE)
RIC I Carry Parent, LLC (DE)
RIC | Carry, LLC (DE)
PASF V GP, LLC (DE)
Private Advisors Secondary Fund V, LP (DE)
ABC Burgers LLC (DE)
PASF V Carry, LLC (DE)
PASF V Carry Parent, LLC (DE)
PASF VI GP, LLC (DE)
PA Secondary Fund VI, LP (DE)
PA Secondary Fund VI Coinvestments, LP (DE)
PA Secondary Fund VI (Cayman), LP (CYM)
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PARAF GP, LLC (DE)
Private Advisors Real Assets Fund, LP (DE)
PARAF Carry Parent, LLC (DE)
PARAF Carry, LLC (DE)
PASCCIF GP, LLC (DE)
Private Advisors Small Company Coinvestment Fund, LP (DE)
Private Advisors Small Company Coinvestment Fund-ERISA, LP (DE)
PASCCIF Il GP, LLC (DE)
PA Small Company Coinvestment Fund II, LP (DE)
PA Small Company Coinvestment Fund Il (Cayman), LP (CYM)
PASCCIF Carry Parent, LLC (DE)
PASCCIF Carry, LLC (DE)
PARAF Il GP LLC (DE)
Private Advisors Real Assets Fund Il, LP (DE)
PA Contract Resources, LLC (DE)
PARAF Ill GP, LLC (DE)
PA Real Assets Fund Ill, LP (DE)
SAF GP LLC (DE)
Social Advancement Fund, LP (DE)
Washington Pike GP, LLC (DE)
Washington Pike LP (DE)
RLP Fund GP, LLC (DE)
RLP Fund, LP (“RLPLP”) (DE)
RidgeLake Co-Investment Partners, LP (‘RLPCOLP”)(DE)
RLP Glacier Manager Investor LLC (DE)
RLP Glacier GP Investor LLC (DE)
RLP Evergreen LLC (DE)
RLP Gemini LLC (DE)
RLP Navigator LLC (DE)
RLP Sigma LLC (DE)
RLP Sunrise GP Investor LLC (DE)
RLP Sunrise Manager Investor LLC (DE)
RLP Triple GP Investor LLC (DE)
RLP Triple Manager Investor LLC (DE)
RLP Fund Il GP LLC (DE)
RLP Fund Il LP (DE)
RLP Profit Share (PA), LLC (DE)
RLP Profit Share (OAPC), LLC (DE)
The Hedged Strategies Fund LLC (DE)
NYLCAP Holdings (Mauritius) (MUS)
Jacob Ballas India Private Limited (MUS)
Industrial Assets Holdings Limited (MUS)
JB Cerestra Investment Management LLP (MUS)
NYLIM Service Company LLC (DE)
NYL Workforce GP LLC (DE)
New York Life Investment Management LLC (DE)
NYLIM Fund Il GP, LLC (DE)
NYLIM-TND, LLC (DE)
WFHG, GP LLC (DE)

Workforce Housing Fund [-2007, LP (DE)
Index I1Q Holdings LLC. (DE)
IndexIQ LLC (DE)
IndexIQ Trust (DE)
IndexIQ Advisors LLC (DE)
New York Life Investments Active ETF Trust (DE)
NYLI CBRE Real Assets ETF
NYLI MacKay Muni Insured ETF
NYLI MacKay Core Plus Bond ETF (DE)
NYLI MacKay California Muni Intermediate ETF (DE)
NYLI MacKayHigh Income ETF
NYLI Winslow Focused Large Cap Growth ETF
NYLI Winslow Large Cap Growth ETF
NYLI MacKay Securitized Income ETF
NYLI MacKay Muni Short Duration ETF
New York Life Investments ETF Trust (DE)
NYLI 500 International ETF (DE)
NYLI Engender Equality ETF (DE)
NYLI FTSE International Equity Currency Neutral ETF
NYLI Global Equity R&D Leaders ETF (DE)
NYLI Healthy Hearts ETF (DE)
NYLI Hedge Multi-Strategy Tracker ETF
NYLI Merger Arbitrage ETF
NYLI CRBE NexGen Real Estate ETF
NYLI Candriam International Equity ETF (DE)
NYLI Candriam U.S. Mid Cap Equity ETF
NYLI Candriam US Large Cap Equity ETF (DE)
NYLI U.S. Large Cap R&D Leaders ETF (DE)
New York Life Investment Management Holdings International (LUX)
New York Life Investment Management Holdings Il International (LUX)
Candriam Group (LUX)
KTA Holdco (LUX)
Kartesia Management SA (LUX)
Kartesia Italy Branch
Kartesia Spain Branch
Kartesia Netherlands Branch
Kartesia Germany Branch
Kartesia France (FRA)
Kartesia UK Ltd. (GBR)
Kartesia Belgium (BEL)
Kartesia Credit FFS (FRA)
Kartesia GP Il (LUX)
Kartesia Credit Opportunities 11l S.C.A., SICAV-SIF (LUX)
Kartesia Securities (LUX)
Kartesia Ill Topco S.a.r.l. (LUX)
Kartesia GP IV (LUX)
Kartesia Credit Opportunities IV SCS SICAV-SIF (LUX)
Kartesia Securities 1V (LUX)
Kartesia IV Topco S.a.r.l. (LUX)
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Kartesia Master GP (LUX)
Kartesia Credit Opportunities V Feeder SCS (LUX)
Kartesia Senior Opportunities | SCS, SICAV-RAIF (LUX)
KASS Unleveled S.a.r.l. (LUX)
KSO | Topco S.a.r.l. (LUX)
Kartesia Credit Opportunities V SCS (LUX)
Kartesia Securities V S.a.r.l. (LUX)
Kartesia Credit Opportunities VI Feeder SCS (LUX)
Kartesia Credit Opportunities VI SCS (LUX)
Kartesia Securities VI SCS S.a.r.l. (LUX)
Kartesia VI Topco S.a.r.l. (LUX)

Flexam Invest Asset Management (FRA)

FIAM HLD SAS (FRA)
Flexam Invest France Management SAS (FRA)
Flexam Tangible Asset Income Fund Il SLP (FRA)
Flexam Invest Lux Management S.a.r.l. (LUX)
Flexam Tangible Asset Income Fund S.C.A., SICAV-RAIF (LUX)
Flexam Invest Operations S.a.r.l. (LUX)

Candriam Luxco S.a.r.l. (LUX)
Candriam Luxembourg (LUX)

Candriam Belgian (BEL)
Candriam France (FRA)
Candriam Italy Branch
Candriam UK Establishment
Candriam Germany Branch
Candriam US Branch
Candriam Spain Branch
Candriam Netherlands Branch
Candriam MENA Branch (Dubai, UAE)
Candriam Nordic Branch (Sweden)
Candriam Monétaire SICAV (FRA)
Candriam Switzerland LLC (CHE)
Candriam GP (LUX)
Candriam Tristan Real Estate Fund (RAIF) (LUX)
Candriam GP PA (LUX)
Candriam Private Assets (LUX)
ATA Holdco Luxembourg S.a.r.l. (LUX)
Belfius Fund (Luxembourg) (SICAV with Board controlled by Candriam)
Belfius Fund Target Income 2032
Belfius Equities (BEL)
IZNES SAS (LUX)
Belfius Investment Partners (LUX)
S.W.LLF.T. SCRL (LUX)
Cordius (LUX)
Cordius CIG (LUX)
Candriam Absolute Return (LUX)
Candriam Absolute Return Equity Market Neutral (LUX)
Candriam Bonds (LUX)
Candriam Bonds Capital Securities

Candriam Bonds Convertible Defensive
Candriam Bonds Convertible Opportunities
Candriam Bonds Credit Alpha

Candriam Bonds Credit Opportunities
Candriam Bonds Emerging Debt Local Currencies
Candriam Bonds Emerging Markets

Candriam Bonds Emerging Markets Corporate
Candriam Bonds Emerging Markets Total Return
Candriam Bonds Euro

Candriam Bonds Euro Corporate

Candriam Bonds Euro Corporate Financials
Candriam Bonds Euro Diversified

Candriam Bonds Euro Government

Candriam Bonds Euro High Yield

Candriam Bonds Euro Short Term

Candriam Bonds Euro Long Term

Candriam Bonds Floating Rate Notes
Candriam Bonds Global Government

Candriam Bonds Global High Yield

Candriam Bonds Global Inflation Short Duration
Candriam Bonds Global Sovereign Quality
Candriam Bonds International

Candriam Bonds Total Return

Candriam Bonds U.S Corporate

Candriam Business Equities (Belgium)

Candriam Business Equities EMU
Candriam Business Equities Global Income

Candriam Diversified Futures (BEL)
Candriam Equities L (LUX)

Candriam Equities L Australia

Candriam Equities L Biotechnology

Candriam Equities L Emerging Markets
Candriam Equities L EMU

Candriam Equities L ESG Market Neutral
Candriam Equities L Europe

Candriam Equities L Europe Edge

Candriam Equities L Europe Innovation
Candriam Equities L Europe Optimum Quality
Candriam Equities L Global Demography
Candriam Equities L Global Income

Candriam Equities L Life Care

Candriam Equities L Oncology Impact

Candriam Equities L Risk Arbitrage Opportunities
Candriam Equities L Robotics & Innovation Technology
Candriam Equities L US Edge

Candriam Equities L World Edge

Candriam Fund (LUX)

Candriam Fund Sustainable Euro Corporate Bonds Fossil Free
Candriam Fund Sustainable European Equities Fossil Free
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Candriam Impact One (LUX)
Candriam Index Arbitrage (LUX)
Candriam L (LUX)
Candriam L Balanced Asset Allocation
Candriam L Conservative Asset Allocation
Candriam L Dynamic Asset Allocation
Candriam L Multi-Asset Income
Candriam L Multi-Asset Income & Growth
Candriam L Multi-Asset Premia
Candriam Long Short Credit
Candriam M (LUX)
Candriam M Global Trading
Candriam M Impact Finance
Candriam M Multi Strategies
Candriam Money Market (LUX)
Candriam Money Market Euro
Candriam Money Market Euro AAA
Candriam Money Market Usd Sustainable
Candriam Patrimoine Obli-Inter (FRA)
Candriam Risk Arbitrage (LUX)
Candriam Sustainable (LUX)
Candriam Sustainable Bond Emerging Markets
Candriam Sustainable Bond Euro
Candriam Sustainable Bond Euro Corporate
Candriam Sustainable Bond Euro Short Term
Candriam Sustainable Bond Global
Candriam Sustainable Bond Global High Yield
Candriam Sustainable Defensive Asset Allocation
Candriam Sustainable Equity Children
Candriam Sustainable Equity Circular Economy
Candriam Sustainable Equity Climate Action
Candriam Sustainable Equity Emerging Markets
Candriam Sustainable Equity Emerging Markets Ex-China
Candriam Sustainable Equity EMU
Candriam Sustainable Equity Europe
Candriam Sustainable Equity Europe Small & Mid Caps
Candriam Sustainable Equity Future Mobility
Candriam Sustainable Equity Japan
Candriam Sustainable Equity Quant Europe
Candriam Sustainable Equity US
Candriam Sustainable Equity Water
Candriam Sustainable Equity World
Candriam Sustainable Money Market Euro
Candriam World Alternative (LUX)
Candriam World Alternative Alphamax (LUX)
Cleome Index (LUX)
Cleome Index EMU Equities
Cleome Index Euro Corporate Bonds
Cleome Index Euro Government Bonds

New York Life Investment Management Holdings LLC (continued)

Cleome Index Euro Long Term Bonds
Cleome Index Euro Short Term Bonds
Cleome Index Europe Equities
Cleome Index USA Equities
Cleome Index World Equities
NYLI GF (Luxembourg)
NYLI GF AUSBIL Global Essential Infrastructure
NYLI GF AUSBIL Global Small Cap
NYLI GF US High Yield Corporate Bonds
Paricor (BEL)
Paricor Patrimonium (BEL)
IndexIQ (LUX)
IndexIQ Factors Sustainable Corporate Euro Bond (LUX)
IndexIQ Factors Sustainable Europe Equity (LUX)
IndexIQ Factors Sustainable Japan Equity (LUX)
IndexIQ Factors Sustainable Sovereign Euro Bond (LUX)
CGH UK Acquisition Company Limited (GBR)
Tristan Equity Partners (GP) Limited (UK)
Tristan Equity Partners LP (UK)
Tristan Equity Pool Partners (GP) Limited (UK)
Tristan Capital Partners Holdings Limited (GBR)
EPISO 3 Co- Investment (GP) Limited (SCOT)
EPISO 3 Co-Investments LP (SCOT)
TIPS One Co-Investment GP Sarl (LUX)
TIPS Co-Investment SCSp (LUX)
TCP Incentive Partners (GP) Sarl (LUX)
TCP Incentive Partners SCSp (LUX)
TCP Co-Investment GP Sarl (LUX)
TCP Co-Investment SCSp (LUX)
CCP 1l Co-Investment (GP) Limited (SCOT)
CCP IV Co-Investment LP (SCOT)
EPISO 4 Co-Investment LLP (GBR)
EPISO 4 (GP) LLP (UK)
EPISO 4 Incentive Partners LLP (GBR)
CCP 5 Co-Investment LLP (GBR)
Tristan (Holdings) Limited UK
EPISO 3 Feeder (GP) Limited (SCOT)

EPISO 3 Feeder LP (SCOT) Tristan Capital Limited (GBR)

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

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

Walsall Bescot RP Limited Sarl (LUX)
RW Sofas Limited Sarl (LUX)
Bangor Springhill RP Limited Sar | (LUX)
EPISO 3 Incentive Partners (GP) Limited (GBR)
EPISO 3 Incentive Partners LP (GBR)
EPISO 3 (GP) LLP (GBR)
European Property Investors Special Opportunities 3 LP (GBR)
EPISO 3 LP (UK)
EPISO 3 Luxembourg Holding S.a.r.l (LUX)
EPISO 3 Wave Holding S.a.r.l (LUX)
EPISO 4 (GP) Il Sarl (LUX)
EPISO 4 Student Housing SCSp (LUX)
EPISO 4 (GP) LLP (GBR)
European Property Investors Special Opportunities 4 LP (UK)
EPISO 4 Caeser Holding Sarl (LUX)
Trophy Value Added Fund
EPISO 4 Luxembourg Holding Sarl (LUX)
EP Office 1 Spzoo (POL)
EP Office 2 Spzoo (POL
EP Retail Spzoo (POL)
EP Apartments Spzoo (POL)
EP Hotel Spzoo (POL)
EPISO 4 Twilight GP Limited (UK)
EPISO 4 Twilight LP (UK)
Twilight Ireland PRS Properties Eclipse DAC (IRL)
EPISO 4 West Holding Sarl (LUX)
EPISO 4 Antrim Sarl (LUX)

EPISO 4 Banbridge Sarl (LUX)
EPISO 4 France Investments Sarl (LUX)
OPPCI EPISO 4 France Investments (FRA)
SAS VDF (FRA)
SCI VDF (FRA)
EPISO 4 Switch Holding S.a.r.|
E4 Switch Norway AS (NO)
EPISO 4 Pilgrim Holding S.a.r.l. (LUX)
TP Property S,a,r,l. (LUX)

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

EPISO 4 Lynx Holding S.a.r.l. (LUX)
EPISO 4 Lynx S.a.r.l (LUX)
EPISO 4 Lynx Marketing S.a.r.I (LUX)
CCP 5 Pool Partnership GP Limited (JE)
CCP 5 Pool Partnership SLP (JE)
CCP 5 GP LLP (GBR)
Curzon Capital Partners 5 Long-Life LP (GBR)

CCP 5 (GP) S.a.r.| (LUX)
Curzon Capital Partners 5 Long-Life SCA SICAV-SIF (GBR)

CCP 5 Jersey Fragco 1 Limited (JE
CCP 5 Jersey Fragco 2 Limited (J
CCP 5 Jersey Fragco 3 Limited (
CCP 5 Jersey Fragco 4 Limited (
CCP 5 Jersey Fragco 5 Limited (
CCP 5 Jersey Fragco 6 Limited (
CCP 5 Jersey Fragcp 7 Limited (
CCP 5 Jersey Fragco 8 Limited (
CCP 5 Jersey Fragco 9 Limited (JE)
CCP 5 Jersey Fragco 10 Limited (JE)

CCP 5 Jersey Fragco 11 Limited (JE)

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

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

CCP 5 LL GP Sarl (LUX)

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

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

European Property Investors Special Opportunities 5 LP (LUX)

EPISO 5 Luxembourg Holding S.a.r.l. (LUX)
EPISO 5 Portfolio GP S.a.r.l. (LUX)

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

EPISO 5 Co-Investment SCSp (LUX)
EPISO 6 (GP) S.a.r.l. (LUX)

EPISO 6 Co-Investment SCSp (LUX)
European Property Investors Special Opportunities 6 SCSP SICAV-SIF (LUX)

E6 France Investments FPS-SICAV (FRA)
EPISO 6 UK Investment Holding Limited (UK)
EPISO 6 Pegasus Holding Limited (UK)
Pegasus Affordable Housing LLP (UK)
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Pegasus Affordable Limited (UK)
Zen Housing Limited (UK)
EPISO 6 Waterfall Top Holdings Limited (UK)
EPISO 6 Waterfall LP (UK)
Waterfall HoldCo Limited (UK)
Waterfall PropCo Limited (UK)
Bury South Management Company (UK)
Crossway Management Company (UK)
Turbine Management Company (UK)
EPISO 6 Phoenix JV LLP (UK)
Phoenix Core Holdco Limited
Phoenix Core Propco Limited (UK)
Cody TP Management Company Limited
EPISO 6 Luxembourg Holding S.a.r.l. (LUX)
Phoenix Development Holding S.a.r.l. (LUX)
Phoenix DevCo S.a.r.l. (LUX)
EPISO 6 Spectre JV S.a.r.l. (LUX)
EPISO 6 Spectre 1 Holding S.a.r.l. (LUX)
EPISO 6 Spectre 2 Holding S.a.r.l. (LUX)
EPISO 6 Spectre 3 Holding S.a.r.l. (LUX)
EPISO 6 Curado Holding S.a.r.l. (LUX)
Claybrook S.L. (ESP)
Barnfield Spain, S.L. (ESP)
EPISO 6 Macbeth Holding S.a.r.l. (LUX)
Macbeth 4 SRL (BEL)
Montague 1 Sarl (LUX)
EPISO 6 Moomin Holding Sarl (LUX)
EPISO 6 Siem Holding Sarl (LUX)
EPISO 6 Siem Sarl (LUX)
EPISO 6 Emerald Holdings S.a.r.l. (LUX) (96%)
BCRE Leipzig Wohnen Nord B.V.
BCRE Leipzig Wohnen Ost B.V.
BCRE Leipzig West Ost B.V.
TAG Leipzig-lImmobilien GmbH
EPISO 6 Platinum Holding S.a.r.I (LUX)
Frankfurt Wohnland GmbH (GER)
EPISO MB Holding S.a.r.l (LUX)
MB Property S.a.r.I (LUX)
Hella Acquico GP S.a.r.| (LUX)
Hella Acquico GP SCSp (LUX)
Hella Holding S.a.r.I (LUX)
H Main Holding S.a.r.I (LUX)
Main 1 S.a.r.| (LUX)
H Main 2 S.a.r.| (LUX)
H Main 3 S.a.r.l (LUX)
H Main 4 S.a.r.| (LUX)
H Main 5 S.a.r.| (LUX)
H Main 6 S.a.r.I (LUX)
H Main 7 S.a.r.l (LUX)

EPISO 6 Nexus Holding S.a.r.I. (LUX)
Aventos Eta Investment GmbH
EPISO 6 Nexus MidCo S.a.r.l. (LUX)
EPISO 6 Manor GP S.a.r.l. (LUX)
EPISO 6 Manor JV SCSp (LUX)
EPISO 6 Manor Holding S.a.r.l. (LUX)
Manor Property S.a.r.l. (LUX)
Manor Devco Limited (UK)
EPISO 6 Northface Holding S.a.r.l. (LUX)
Northface 1 S.a.r.l. (LUX)
Northface 2 S.a.r.l. (LUX)
Northface 3 Fixtures S.a.r.l. (LUX)
EPISO 6 Panther Co-Investment SCSp (JE)
EPISO 6 Panther (JE) GP Limited
EPISO 6 Panther (JE) JV SLP
EPISO 6 Panther (JE) Holdco Limited
EPISO 6 Panther Property Limited (JE)
Point A Hotels (Web) Limited (UK)
Point A Hotels Limited (UK)
Raag St, Andrews Hotel Limited (UK)
Patrizia Hanover (St. Andrew) PUT (JE)
RaagG Hotels Limited (JE)
QMK Pub Westminster Limited (UK)
RAAG OBS Limited (JE)
QMK OBS Limited (IRL)
Raag Dublin Limited (JE)
QMK Dublin Limited (IRE)
Raag Kensington Holdings Limited (JE)
Raag Kensington Hotel Limited (JE)
QMK Kensington Limited (UK)
Raag Westminster Holdings Limited (JE)
Raag Westminster Hotel Limited (JE)
QMK Westminster Limited (UK)
Raag Liverpool Street Holdings Limited (JE)
Raag Liverpool Street Hotel Limited (JE)
QMK Liverpool Street Limited (UK)
Raag Kings Cross Holdings Limited (JE)
Raag Kings Cross Hotel Limited (JE)
QMK KX Limited (UK)
Raaq Paddington Holdings Limited (JE)
Raag Paddington Hotel Limited (JE)
QMK Paddington Limited (UK)
Raag Canary Wharf Limited (JE)
QMK Canary Wharf Limited (UK)
Raag Shoreditch Limited (JE)
QMK Shoreditch Limited (UK)
Raag Aberdeen (JE)
QMK Management Limited (UK)
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TIPS One Incentive Partners GP Limited (JE)
TIPS One Incentive Partners SLP (JE)
TIPS One GP Sarl (LUX)
Tristan Income Plus Strategy One SCSp (LUX)
TIPS One Alpha Holdings Sarl (LUX)
TIPS One Alpha PV | Sarl (LUX)
TIPS One Co-Investment GP Sarl (LUX)
TIPS One Co-Investment SCSp (LUX)
CCP IV (GP) LLP (GBR)
Curzon Capital Partners IV (GP) Limited (GBR)
CCP 5 GP LLP (GBR)
CCP 5 Pool Partnership GP Limited (JE)
CCP 5 Pool Partnership SLP (JE)
Tristan Capital Partners Asset Management Limited (GBR)
TCP SPAIN, SL
TCP France (FRA)
TCP NL BV (NLD)
TCP Poland Spolka z ograniczong odpowiedzialnoscig(POL)
TCP Co-Investment (GP) S.a.r.l. (LUX)
TCP Co-Investment SCSp (LUX)

German Property Performance Partners Investors Feeder Verwaltungs GmbH (DEU)

EPISO 4 (GP) S.a.r.l. (LUX)
EPISO 4 SCSp (LUX)
EPISO 4 (GP) Il S.a.r.l. (LUX)
EPISO 4 Student Housing SCSp (LUX)
Ausbil Investment Management Limited (AUS)
Ausbil Australia Pty. Ltd. (AUS)
Ausbil Asset Management Pty. Ltd. (AUS)
Ausbil Global Infrastructure Pty. Limited (AUS)
Ausbil Investment Management Limited Employee Share Trust (AUS)
Ausbil Global SmallCap Fund (AUS)
Ausbil Long Short Focus Fund (AUS)
NYLIFE Distributors LLC (DE)
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NYLife Real Estate Holdings LLC

Huntsville NYL LLC (DE) REEP-HINES ENCLAVE POINT JV LLC (DE)
REEP-IND Forest Park NJ LLC (DE) REEP-MF WILDHORSE RANCH TX LLC (DE)

FP Building 4 LLC (DE) REEP-WP WILDHORSE RANCH JV LLC (DE)

FP Building 1-2-3 LLC (DE) REEP-IND ROMULUS MI LLC (DE)

FP Building 17, LLC (DE) REEP-NPD ROMULUS JV LLC

FP Building 20, LLC (DE) REEP-MF SOUTH MAIN TX LLC (DE)

FP Mantua Grove LLC (DE) REEP-AO SOUTH MAIN JV LLC (DE)

FP Lot 1.01 LLC (DE) REEP-AO SOUTH MAIN OWNER LLC (DE)

REEP-IND NJ LLC (DE)
NJIND JV LLC (DE)
NJIND Hook Road LLC (DE)
NJIND Bay Avenue LLC (DE)
NJIND Bay Avenue Urban Renewal LLC (DE)
NJIND Corbin Street LLC (DE)
REEP-MF Cumberland TN LLC (DE)
Cumberland Apartments, LLC (TN)
REEP-MF Marina Landing WA LLC (DE)
REEP-SP Marina Landing LLC (DE)
REEP-MF Woodridge IL LLC (DE)
REEP-RTL SASI GA LLC (DE)
REEP-RTL Bradford PA LLC (DE)
REEP-RTL CTC NY LLC (DE)
5005 LBJ Tower LLC (DE)
REEP-OFC/RTL MARKET ROSS TX LLC (DE)
MARKET ROSS TX JV LLC (DE)
MARKET ROSS TX GARAGE OWNER LC (DE)
MARKET ROSS TX OFFICE OWNER LLC (DE)
MARKET ROSS TX RETAIL OWNER LLC (DE)
REEP-OFC Mallory TN LLC (DE)
3665 Mallory JV LLC (DE)
REEP-OFC WATER RIDGE NC LLC (DE)
REEP-OFC 2300 Empire LLC (DE)
REEP-MF Wynnewood PA LLC (DE)
Wynnewood JV LLC (DE)
REEP-MU Fayetteville NC LLC (DE)
501 Fayetteville JV LLC (DE)
501 Fayetteville Owner LLC (DE)
REEP-MU SOUTH GRAHAM NC LLC (DE)
401 SOUTH GRAHAM JV LLC (DE)
401 SOUTH GRAHAM OWNER LLC (DE)
REEP-IND COMMERCE CITY CO LLC (DE)
REEP-BRENNAN COMMERCE CITY JV LLC (DE)
REEP-OFC Mass Ave MA LLC (DE)
REEP-MF FARMINGTON IL LLC (DE)
REEP-MARQUETTE FARMINGTON JV LLC (DE)
REEP-MARQUETTE FARMINGTON OWNER LLC (DE)
REEP-MF BELLEVUE STATION WA LLC (DE)
REEP-LP BELLEVUE STATION JV LLC (DE)
REEP-HINE ENCLAVE POINT AZ LLC (DE)
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1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
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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 .......ccccoueeeenns |nee 66915 ....| 13-5582869 .. [ 1583827 ..... 0000071633 .. New York Life Insurance Company ................

New York Life Insurance and Annuity

. 0826 ...|New York Life Group .........cccceeunnnnee .. [ 13-3044743 .. | 3683691 ..... 0000727136 .. Corporation .....ooeveeiiiiiiiiiiiii .. DE..... . .|New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
. 0826 ...|New York Life Group ........ccceeeeunnnnnn L [52-1530175 .| e | e NYLIFE Insurance Company of Arizona ........... LAz . .|New York Life Insurance Company .............. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 134199614 .| L | e New York Life Enterprises LLC .. U I .|New York Life Insurance Company Ownership.. .100.000 ...|New York Life Insurance Company ...

NYLIFE LLC ............ .. DE.... New York Life Insurance Company ...

.......... 13-4081725 .. 2928649 ..... [0001270096 .. . | 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 ...

New York Life Insurance Company .............. Ownership..
New York Life Insurance Company .............. Ownership
New York Life Insurance and Annuity
Corporation .oooeeeeeeeeeeeieiieieeeeee e Ownership
NYLIC HKP Member LLC Ounership..
. [NYLIC HKP Venture LLC . | Ownership..
New York Life Insurance Company .............. Ownership..
New York Life Insurance Company .............. Ownership
New York Life Insurance Company .............. Influence
New York Life Insurance Company Influence
. [New York Life Insurance Company ... Influence..
New York Life Insurance Company Influence
New York Life Insurance Company Influence
. |New York Life Insurance Company ... Influence..
. [New York Life Insurance Company ... Influence..
. |New York Life Insurance Company ... Influence..
New York Life Insurance Company Influence
New York Life Insurance Company Influence
. [New York Life Insurance Company ... Influence..
. |New York Life Insurance Company ... Influence..
. [New York Life Insurance Company .. | Influence..
Flatiron RRLLC ..ooovvieviiiiiiiiiiiiecieeee Influence
New York Life Insurance Company Board of Directors..
. |New York Life Insurance Company ... . |Board of Directors..
. [New York Life Insurance Company ... Influence..
w...... [New York Life Insurance Company .. | Ownership..
..... Silver Spring, LLC ..........ceeeeeeeeeeeeeeeeee.. | Ownership..
..... New York Life Insurance Company Ownership..
. [New York Life Insurance Company ... . | Ownership..
. |New York Life Insurance Company ... . | Ownership..
.. [New York Life Insurance Company ... . | Ownership..
..... New York Life Insurance Company Ownership..

NYL Wind Investments LLC ..

. .100.000 ...|New York Life Insurance Company ...
NYLIC HKP Member LLC ....c.eovvvvviiiiiiiiieins

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

.. ...No
....................... 27-0166422 .. NYLife Real Estate Holdings, LLC .... . New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
. 0826 ...|New York Life Group . .. | 13-2556568 .. New York Life Group Insurance Company of NY New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
. 0826 ...|New York Life Group ........ccceeeeunnnnnn .. |23-1503749 .. Life Insurance Company of North America ...... . .......DS........|New York Life Insurance Company ... Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... ..| 06-1252418 .. LINA Benefit Payments, Inc. .........ccccouunnnnn | DE..oiu]oeei  NIALLL.... [Life Insurance Company of North America ... [Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
......................... New York Life Benefit Payments LLC . . [New York Life Insurance Company . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... 47-2379075 .. NYL Real Assets LLC ............... . [New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... 47-2530753 .. NYL Emerging Manager LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
...No
.. No

NYLIC HKP Member LLC ....c.eovvvviiiiiiiiiiieins
NYLIC HKP Venture LLC .
NYLIC HKP REIT LLC
NYLIM Jacob Ballas India Holdings IV .
Flatiron RR LLC
Flatiron CLO 2013-1 Ltd. ..
Flatiron CLO 2015-1 Ltd ....
Flatiron CLO 17 Ltd. ..
Flatiron CLO 18 Ltd. .....ccovvviviiiiiiiiiinns
Flatiron CLO 19 Ltd. ..ocovvvverciiiiiiieiiieene
Flatiron CLO 20 Ltd. ..
Flatiron CLO 21 Ltd ...
Flatiron RR CLO 22 LLC
Flatiron CLO 25 Ltd. ....coovvvercvieiiiieiiieene
Flatiron CLO 26 Ltd. .....ccovvvciviiiiiiiiiene
Flatiron CLO 23 LLC ...
Flatiron RR CLO 27 Ltd
Flatiron CLO 28 Ltd. ..
Flatiron CLO 30 Ltd. .....
Flatiron RR LLC, Manager Series ................
Flatiron RR LLC, Retention Series
Stratford CDO 2001-1 Ltd.
Silver Spring, LLC .......
Silver Spring Associates, L.P.
SCP 2005-C21-002 LLC ..
SCP 2005-C21-003 LLC ..
SCP 2005-C21-006 LLC ..
SCP 2005-C21-007-LLC ..
SCP_2005-C21-008 LLC ..

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

...[98-1075997 ..
..[98-1180305 ..
98-1330289 ..

ZEEE55EZZ22555555225888588888858
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SCP 2005-C21-009 LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
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 . ....N0..
SCP 2005-C21-061 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-063 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-067 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-069 LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
SCP 2005-C21-070 LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....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 . ... N0
.......... NYMH-Freeport, L.P. .... NYMH-Freeport GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ... No.
NYMH-Houston GP, LLC . [New York Life Insurance Company .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
NYMH-Houston, L.P. ..... NYMH-Houston GP, LLC . | 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 . ... N0
NYMH-San Antonio, L.P. ............ NYMH-San Antonio GP, LLC Ownership .100.000 ...|New York Life Insurance Company . ... No.
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 . | Ounership .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 . ... N0
.......... NYMH-Farmingdale, NY, LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
NYLMDC—King of Prussia GP, LLC . . [New York Life Insurance Company .. .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
. NYLMDC—King of Prussia Realty, LP NYLMDC King of Prussia GP, LLC .... . | Ownership .100.000 ...|New York Life Insurance Company . ..No
88-1158147 .. Country Place LP New York Life Insurance Company .. . | Ownership .. 0.000 .... [New York Life Insurance Company . ..No
..| 88-1150098 .. Country Place JV LLC .. . | Country Place LP . [Ownership.. .. 0.000 .... [New York Life Insurance Company . .. No..
............... REEP-MF Salisbury Square Tower One TAF LLC . New York Life Insurance Company .. . | Ownership ..95.500 ....|New York Life Insurance Company . N0
New York Life Insurance and Annuity
............................................................................. REEP-MF Salisbury Square Tower One TAF LLC . Corporation .......ccceeevevvcneriieenninenneene [OWNEIShIp..ccciciiiicciccen L1 0,500 ... [New York Life Insurance Company ........ |....NO......f.cc. oot
REEP-DRP Salisbury Square Tower One TAB JV REEP-MF Salisbury Square Tower One TAF LLC
88-1049453 .. | .ieviiiiiiiinn | eevrreinieiiiien | | PP . ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..80.000 ....|New York Life Insurance Company ........ N0
Salisbury Square Tower One LLC .... . | Qunership .100.000 ...|New York Life Insurance Company . ....No
CUMBERLAND PROPERTIES LLC ........ . [New York Life Insurance Company Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 47-3304035 .. 2015 DIL PORTFOLIO HOLDINGS LLC .. |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
..| 47-3444658 .. PA 180 KOST RD LLC ......ccvuueen . 12015 DIL PORTFOLIO HOLDINGS LLC .. Ounership.. ..}.100.000 ... [New York Life Insurance Company . ... NO..
Cortlandt Town Center LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
REEP-IND MCP West NC LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
REEP-ADC GA LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... NO.
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83-0765152 .. REEP-WP ART TOWER JV LLC ... New York Life Insurance Company . | Ownership ..95.000 ....|New York Life Insurance Company . ....No
REEP-1250 Forest LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-HZ SPENCER LLC .... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND 10 WEST AZ LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
. REEP-IND 4700 Nall TX LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
37-1768259 .. REEP-IND Aegean MA LLC ... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
J IR REEP-IND Alpha TX LLC .... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 83-2598877 .. REEP-IND MCP V111 NC LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND CHINO CA LLC ....... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND FRANKLIN MA HOLDER LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..|61-1738919 .. REEP-IND FREEDOM MA LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
. REEP-IND Fridley MN LLC .. . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
REEP-IND Kent LLC ....... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 32-0442193 .. REEP-IND LYMAN MA LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 83-4607723 .. REEP-IND MCP |1 NC LLC ... . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
83-4646530 .. REEP-IND MCP IV NC LLC New York Life Insurance Company .. | Ownership .100.000 ...|New York Life Insurance Company . ....No
.......... 83-4685915 .. REEP-IND MCP V NC LLC .... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ....No
..| 83-4592121 .. REEP-IND MCP V11 NC LLC . . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ... No..
............... REEP-IND MCP 111 OWNER NC LLC ... New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... N0
.......... REEP-IND MCP West NC LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
REEP-IND STANFORD COURT LLC .. . [New York Life Insurance Company . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
REEP-IND STANFORD COURT CA LLC . REEP-IND STANFORD COURT LLC Ounership .100.000 ... |New York Life Insurance Company . ..No.
.......... REEP-IND Valley View TX LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ..No
REEP-IND Valwood TX LLC . [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 . ... N0
82-1945938 .. REEP-MF 960 EPF Opco GA LLC .. New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company . ... No.
..| 84-4102691 .. REEP-MF Emblem DE LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
84-4056296 .. REEP-MF Gateway TAF UT LLC New York Life Insurance Company . | Ownership ..99.000 ....[New York Life Insurance Company . ... No.
New York Life Insurance and Annuity
84-4056296 .. REEP-MF Gateway TAF UT LLC .... Corporation Ownership .. 1.000 .... [New York Life Insurance Company . ....No
84-4028263 .. REEP-WP Gateway TAB JV LLC ... REEP-MF Gateway TAF UT LLC ... Ownership ..99.000 ....|New York Life Insurance Company . ... N0
New York Life Insurance and Annuity
..| 84-4028263 .. REEP-IP Gateway TAB JV LLC .. | Corporation .... .. |Ounership.. .. 1.000 .... |New York Life Insurance Company . ... N0..
. REEP 220 NW Owner LLC ....... . | REEP-MF Mount Laurel NJ LLC . . | Ownership.. ..}.100.000 ... [New York Life Insurance Company . ....NO..
REEP-MF NORTH PARK CA LLC . |New York Life Insurance Company . | Ownership.. .}.100.000 ... [New York Life Insurance Company . ... N0..
REEP-AVERY OWNER LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ... [New York Life Insurance Company . ....NO..
REEP-MF One City Center NC LLC . . |New York Life Insurance Company .. Ounership.. .}.100.000 ... [New York Life Insurance Company . ... N0..
REEP-MF One City Center NC New York Life Insurance Company . | Ounership .100.000 ...|New York Life Insurance Company . ....No
REEP-MF Wallingford WA LLC New York Life Insurance Company . | Ownership .100.000 ... |New York Life Insurance Company . ....No
REEP-MF STEWART AZ HOLDER LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ... [New York Life Insurance Company . ... NO..
REEP-MF STEWART AZ New York Life Insurance Company .. | Ownership .100.000 ... |New York Life Insurance Company . ...No
REEP-OFC Aspect OR LLC ......ccoviiiiiiiieiins New York Life Insurance Company .............. OWNership.....ccooiuiiieiiiiiiieeeeee ..37.000 ....|New York Life Insurance Company ........ SN0
New York Life Insurance and Annuity
REEP-OFC Aspect OR LLC Corporation . | Ownership ..63.000 ....|New York Life Insurance Company .
REEP-OFC Bel levue WA LLC ... New York Life Insurance Company .. . | Ownership .100.000 ...|New York Life Insurance Company .
REEP-OFC Financial Center FL LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
REEP-OFC WATER RIDGE NC HOLDCO LLC . [New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-OFC ONE WATER RIDGE NC LLC New York Life Insurance Company .. | Ownership .100.000 ...|New York Life Insurance Company .
REEP-OFC TWO WATER RIDGE NC LLC ................ New York Life Insurance Company .............. ONNErSNIP. e .100.000 ...|New York Life Insurance Company
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.......... REEP-OFC FOUR WATER RIDGE NC LLC ............... |.. DE.....]...... NIA....... [New York Life Insurance Company .............. [Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... REEP-OFC FIVE WATER RIDGE NC LLC ............... | .. DE.....]...... NIA....... [New York Life Insurance Company .............. [Ownership.. .100.000 ...|New York Life Insurance Company ...

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

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

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

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

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

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

..[81-2351415 ..

. REEP-MF FOUNTAIN PLACE MN LLC New York Life Insurance Company .............. Ownership..
..|81-2456809 ..

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

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

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

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

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

Ownership..
. | Ownership..

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

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

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

NJIND Talmadge Road LLC .... LDEL s NIA....... New York Life Insurance Company .............. Ownership.. .100.000 ...[New York Life Insurance Company ...
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.......................... NJIND Melrich Road LLC ........ccccoeunnnnnnnnnnnnn | .. DEle New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......................... FP Building 18, LLC .. DE..... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......................... FP Building 19, LLC ..DE..... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......................... Summitt Ridge Apartments, LLC . .. DE..... New York Life Insurance Company .............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... PTC Acquisitions, LLC New York Life Insurance Company 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 . .CYM... New York Life Insurance Company ... 0.000 .... |New York Life Insurance Company ...
.......... New York Life Global Funding ..................... | .. DE..... New York Life Insurance Company .............. 0.000 .... |New York Life Insurance Company ...
.......... Government Energy Savings Trust 2003-A ....... |..NY..... New York Life Insurance Company .............. | Influence..................eeeeeeeeeee.] . 0.000 ... [New York Life Insurance Company ...
UFI-NOR Federal Receivables Trust, Series
.......... 20098 LY.L New York Life Insurance Company Influence .. [New York Life Insurance Company ... LN B
.......... JREP Fund Holdings I, L.P. ... ..CYM. .. [New York Life Insurance Company ... . | Ownership.. ..|New York Life Insurance Company ... No...
.......... Jaguar Real Estate Partners L.P. ..CYM. .. [New York Life Insurance Company ... . | Ownership.. ....|New York Life Insurance Company ... No...
.......... REEP-NYL JAG ACQUISITION CO MEMBER LLC . .. DE. . |New York Life Insurance Company ... .| Ounership.. ... |New York Life Insurance Company ... No...
.......... NYLIFE Office Holdings Member LLC .............. |..DE..... New York Life Insurance Company Ownership.. ..[New York Life Insurance Company ... ... N0
.......... 0001711406 .. NYLIFE Office Holdings LLC .........cccceeeeeee | .. DEL. NYLIFE Office Holdings Member LLC .... Ownership.. ..[New York Life Insurance Company ... ... No.
.......... 0001728620 .. NYLIFE Office Holdings REIT LLC .. DE... .. NYLIFE Office Holdings LLC ....... . | Ownership.. ..|New York Life Insurance Company ... No...
.......... . . REEP-OFC DRAKES LANDING LLC .... .. DE... .. [NYLIFE Office Holdings REIT LLC ... . | Ownership.. ..|New York Life Insurance Company ... No...
.......... REEP-OFC CORPORATE POINTE CA LLC .. DE.... . [NYLIFE Office Holdings REIT LLC ... . | Ownership.. ...|New York Life Insurance Company ... No...
.......................... REEP-OFC VON KARMAN CA LLC .. DE..... NYLIFE Office Holdings REIT LLC .............. |Ownership.. ...|New York Life Insurance Company ... ... No.
.......... REEP-OFC ONE BOWDOIN SQUARE MA LLC .... . DE..... NYLIFE Office Holdings REIT LLC .............. [Ownership.. ..|New York Life Insurance Company ... ... N0
.......... REEP-OFC 525 N Tryon NC LLC . .. DE... .. [NYLIFE Office Holdings REIT LLC .. | Ownership.. ..|New York Life Insurance Company ... No...
.......... 525 Charlotte Office LLC .. .. DE... . | REEP-OFC 525 N Tryon NC LLC ... . [Ownership.. ..|New York Life Insurance Company ... No...
.......... REEP-IMPIC OFC PROMINENCE ATLANTA LLC .. DE... . [New York Life Insurance Company . | Ownership.. ..|New York Life Insurance Company ... No...
.......... REEP-IMPIC OFC 24th CAMELBACK AZ LLC ......... |..DE..... New York Life Insurance Company .............. |Ownership.. ....|New York Life Insurance Company ... N0
.......... NYLIFE Office Holdings Acquisition REIT LLC DE..... NYLIFE Office Holdings LLC ..................... | Ownership .|New York Life Insurance Company ........ [...NO......[..... .....
NYLIFE Office Holdings Acquisition REIT LLC
.......... REEP OFC Westory DC LLC ......cevveeeeiiiiiicenns e rree e e s snneneeeseseneeeeees | OWNEPSREPL i} . 100,000 . [New York Life Insurance Company
.......... Sol Invictus Note Issuer 2021-1 LLC ........... New York Life Insurance Company .............. [ Influence...........ccoeveniiiiniinnii [ .. 0.000 ... [New York Life Insurance Company ...
.......... Veritas Doctrina Note Issuer SPV LLC . . [New York Life Insurance Company ... .. | Influence.. . 0.000 .... |New York Life Insurance Company
.......... Fairview Capital Partners,LLC . . [New York Life Insurance Company . |Other.... .49.000 ....|New York Life Insurance Company
.......... AC 2023 NMTC Investor, LLC New York Life Insurance Company ... Ownership.. ..79.200 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... AC 2023 NMTC Investor, LLC .. Corporation . | Ownership.. ..19.800 ....[New York Life Insurance Company ...
.......... USB NMTC FUND 2023-6, LLC .... AC 2023 NMTC Investor, LLC . Ownership.. .100.000 ...|New York Life Insurance Company ...
New York Life Insurance and Annuity
......................................................................................................................................................... NYLIAC RLP 11, LLC «eeeeeeeeeeeeeeieeeeeeeeeeeeeeeees | L DEeeiis | e NIALLLLLL [ Corporation coveeeeeeeeiiieiiiiiiieeieeeeeeeeeeeeeee. | Ownership ..100.000 ... |New York Life Insurance Company
Development Funding Backed Pass-Through Trust New York Life Insurance and Annuity
.......... SEIIBS wevvrrerrrerrerererrereeereneesssssssssessssssnnnns | o2 DEurins Corporation Ownership.. ..11.750 ....[New York Life Insurance Company ...
.......... NYLIC RLP I, LLC .. DE..... New York Life Insurance Company ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Phalanx Mortgage Opportunities Trust . ..DE.....]......NIA....... [New York Life Insurance Company .............. |Ownership.. .. 0.000 .... [New York Life Insurance Company ...
.......... MSSIV NYL Investor Member LLC .. DE.....]......NIA....... [New York Life Insurance Company ... Ownership.. ..90.000 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... MSSIV NYL Investor Member LLC .. . DE.....]......NIA....... | Corporation Ownership ..10.000 ....|New York Life Insurance Company ...
.......... MSVEF Il Investor LLC L DE....] ... NIA...... |New York Life Insurance Company Ounership ... ...85.000 ....|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... MSVEF Il Investor LLC ..DE.....|......NIA....... | Corporation Ownership ... ...15.000 ....|New York Life Insurance Company ...

MSVEF Investor LLC ..
MSVEF Feeder LP
MSVEF REIT LLC

. [New York Life Insurance Company

MSVEF Investor LLC

MSVEF Feeder LP

. | Ownership..
Ownership..

Ownership

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

New York Life
New York Life
New York Life

Insurance Company

Insurance Company ...

Insurance Company
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......................... Madison Square Value Enhancement Fund LP .... |..DE.....|......NIA....... [MSVEF REIT LLC ............eeeeeeeeeeeeeeeeeeee.. | Ownership.. ..51.000 ....[New York Life Insurance Company ... N0
......................... MSVEF-MF Evanston GP LLC ............ccceeeeeeeeee. | . DE...ot] .oee  NIALLL.... [ Madison Square Value Enhancement Fund LP . [Ownership.. ..51.000 ....[New York Life Insurance Company ...
......................... MSVEF-MF Evanston |1 LP ..DE.....|......NIA....... [MSVEF-MF Evanston GP LLC ....................... |Ownership.. ..51.000 ....[New York Life Insurance Company ...
......................... MSVEF-IND Commerce 303 GP LLC .. ..DE.....|......NIA....... [Madison Square Value Enhancement Fund LP . [Ownership.. .100.000 ...|New York Life Insurance Company ...

MSVEF-IND Commerce 303 AZ LP ........evvvvvvnnnes . MSVEF-IND Commerce 303 GP LLC ................ Ownership..
MSVEF-SW Commerce 303 JV LP .... . . .. |MSVEF-IND Commerce 303 AZ LP .......ccvuveennee Ounership..
MSVEF-MF Pennbrook Station GP LLC .............. LDE ] NIA....... Madison Square Value Enhancement Fund LP . |Ownership..
MSVEF-MF Pennbrook Station PA LP ... LDE] e NIA....... MSVEF-MF Pennbrook Station GP LLC ........... Ownership..
MSVEF-MF Burroughs Mill GP LLC DB NIA....... Madison Square Value Enhancement Fund LP . |Ownership..
MSVEF-MF Burroughs Mill NJ LP . LDE] NIA....... MSVEF-MF Burroughs Mill GP LLC ............... Ounership..
MSVEF-MF Gramercy JV GP LLC . . [Madison Square Value Enhancement Fund LP . |Ownership..
MSVEF-MF Gramercy OH LP MSVEF-MF Gramercy JV GP LLC ................... Ownership..
MSVEF-CR Gramercy JV LP MSVEF-MF Gramercy OH LP .........cevvvvvvnnnnnns Ownership..

.100.000 ...|New York Life Insurance Company ...
.95.000 ....|New York Life Insurance Company
..51.000 ....[New York Life Insurance Company ...
..51.000 ....[New York Life Insurance Company ...
.100.000 ...|New York Life Insurance Company ...
..50.000 ....[New York Life Insurance Company ...
100.000 ...|New York Life Insurance Company
.100.000 ...|New York Life Insurance Company ...
..75.000 ....[New York Life Insurance Company ...

...| 88-2404158 ..
...| 88-2389603 ..
..[92-0292003 ..

..|93-2307803 ..

.......... . MSVEF-CR Gramercy Owner GP LLC ... .. DE.....|......NIA....... [MSVEF-CR Gramercy JV LP (Delaware) ......... |Ownership.. .100.000 ...|New York Life Insurance Company ...

.......... ..|93-2308168 .. MSVEF-CR Gramercy Ouwner LP ... MSVEF-CR Gramercy JV LP (Delaware) ......... |Ownership.. ..99.900 ....[New York Life Insurance Company ...

.......... 93-2308168 .. MSVEF-CR Gramercy Owner LP ... . .. |MSVEF-CR Gramercy Owner GP LLC (Delaware) |Ownership.. .0.100 .... |New York Life Insurance Company

......................... SEAF Sichuan SME Investment Fund LLC . .. |..DE.....] ...... NIA....... [New York Life Enterprises LLC ................ |Ownership.. ..39.980 ....|New York Life Insurance Company ...
New York Life International Holdings Limited

............................................................................ 98-0412951 .. | wevvvviiiiiinn | evrverniniiinnn | eeriiiiiiiiiiinniniiienn [ eeeesnennns | MUSee] ol NIALLL.... [New York Life Enterprises LLC ................ |Ownership ..84.380 ....|New York Life Insurance Company
New York Life International Holdings Limited

............................................................................ 98-0412951 .. | wevvvviiiiiins | evrvrrniniiienn | eeieieiiieiieiieieenniiinnn [ eeennnnns | MUSeei ] o NIALLL.... [NYL Cayman Holdings Ltd. ....................... |Ownership ..15.620 ....|New York Life Insurance Company
Max Estates Limted. Max Ventures and New York Life International Holdings

......................................................................................................................................................... Industries Limited ........coooeeeeeeenn [ IND o NTAL L | Limited oo | Qunership ..19.450 ....|New York Life Insurance Company

Max Estates Limted.Max Ventures and

.......... Industries Limited ..IND... New York Life Insurance Company .............. |Ownership.. ..1.290 .... [New York Life Insurance Company ...
.......... Max | Limited ..IND... Max Ventures and Industries Limited ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Assets Services Limted. . ..IND... Max Ventures and Industries Limited . . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Square Limited .. . [Max Estates Ltd. .......cccceuuennneee . [Ownership.. .51.000 ....|New York Life Insurance Company
.......... Max Square Limited .. New York Life Insurance Company ... Ownership.. ..49.000 ....[New York Life Insurance Company ...
.......... Pharmax Corporation Limited. .................... Max Estates Ltd. ... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Max Towers Private. Limited . . [Max Estates Ltd. ... . [Ownership.. .51.000 ....|New York Life Insurance Company
.......... Max Towers Private. Limited .... .. [New York Life Insurance Company .. | Ownership.. .49.000 ....|New York Life Insurance Company
.......... Max Estates 128 Private. Limited. . [Max Estates Ltd. ... . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... Max Estates Gurgaon Limited. .................... Max Estates Ltd. ... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Acreage Builders Private. Limited. ............ Max Estates Ltd. ......ccccovvrrvvnnnnns . [Ownership.. ..51.000 ....[New York Life Insurance Company ...

. [New York Life Insurance Company

. . | Ownership..
. |Max Estates Ltd.

. [Ownership..

.49.000 ....|New York Life Insurance Company
. .100.000 ...|New York Life Insurance Company
Max Estates Gurgaon Two Limited . [Max Estates Ltd. ... . [Ownership.. .100.000 ...|New York Life Insurance Company
NYL Cayman Holdings Ltd. ............ . . . New York Life Enterprises LLC ... .... | Ounership.. .100.000 ...|New York Life Insurance Company ...
NYL Worldwide Capital Investments, LLC ....... LDE] e NIA....... NYL Cayman Holdings Ltd. .........ccooeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|New York Life Insurance Company
Seguros Monterrey New York Life, S.A. de C.V.

Acreage Builders Private. Limited
Astiki Realty Private Limited ..

..................................................................................................................................................................................................................... CMEX....) e JAG... [ New York Life Enterprises LLC ................ |OWnership......ccooooeiiiiiiiiiinnnnnnn ..99.998 .| New York Life Insurance Company ........ |....NO....oceee ooin
Seguros Monterrey New York Life, S.A. de C.V.

..................................................................................................................................................................................................................... CMEX...) e TAL [NYL Wor ldwide Capital Investments ...........|Ownership........cccooooiiiiiiiiiiieneennnd .. 0.002 ... | New York Life Insurance Company ........ |....NO....oecce ooin
Administradora de Conductos SMNYL, S.A. de Seguros Monterrey New York Life, S.A. de

......................................................................................................................................................... C.Vo iiiieieieeeenenennnnennnnnnnnnnnnnnnnnnmnnnnneee | MEXco] o DAL [V s | OWNETShPL e} .. 99,000 ... New York Life Insurance Company ........ |....NO.....f.cee ooin
Agencias de Distribucion SMNYL, S.A. de C.V. Seguros Monterrey New York Life, S.A. de

..................................................................................................................................................................................................................... CMEX. ] NTAL GV ieeeeees | OWNEPSRDL e ] .. 99,000 ... [New York Life Insurance Company ........ |...NO.....].o ...l
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Seguros Monterrey New York Life, S.A. de
......................................................................................................................................................... Inmobiliaria SMNYL, S.A. de C.V. .ooooeeeeeeeees [MEXC o NTAL | OV e | Ounershipcccccc 199,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
Agencias de Distribucion SMNYL, S.A. de
............... Inmobiliaria SMNYL, S.A. de C.V. ..... CMEX..... C.V. Ownership .. 1.000 .... [New York Life Insurance Company .
..| 26-1483563 .. Eagle Strategies LLC .. DE... . [NYLIFE LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
13-3853547 .. . New York Life Capital Corporation .... .. DE..... NYLIFE LLC ... Ownership .100.000 ...|New York Life Insurance Company .
13-3808042 .. 0001033244 .. New York Life Trust Company ..........ccceeeuunnn | NY.oe NYLIFE LLC ... Ownership .100.000 ...|New York Life Insurance Company .
..| 27-0145686 .. 0000071637 .. NYLIFE Securities LLC . |NYLIFE LLC Ounership.. ..}.100.000 ... [New York Life Insurance Company .
13-3929029 .. NYLINK Insurance Agency Incorporated ..........|..DE..... NYLIFE LLC ... Ownership .100.000 ...|New York Life Insurance Company .
. NYL Investors (U.K.) Limited NYL Investors LLC ... . | Ownership .100.000 ...|New York Life Insurance Company .
NYL Investors REIT Manager LLC . . [NYL Investors LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
33-2215510 .. MSVEF 11 GP LLC .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | L DELLL NYL Investors LLC ... . | Ownership .100.000 ...|New York Life Insurance Company .
............... MSVEF RT Feeder 11 LP .... MSVEF 11 GP LLC Ownership .100.000 ...|New York Life Insurance Company .
..| 33-2273403 .. MSVEF Il RT LLC . |MSVEF RT Feeder 11 LP Ounership.. .}..70.000 ....[New York Life Insurance Company .
33-2175484 .. Madison Square Value Enhancement Fund I1 LP |..DE..... MSVEF 11 RT LLC Ownership .100.000 ...|New York Life Insurance Company .
............... NYL Investors NCVAD Il GP, LLC ....ccceeeennnnn NYL Investors LLC .......ceevveeeeeeeeeeeeenennnnns |OWNErShip..eeeeeeiiiiiiiiiiiiiiiiiiieeeeeen . 100,000 ... [New York Life Insurance Company
McMorgan Northern California Value
......................................................................................................................................................... Add/Development Fund 11, LP (MNCVAD I1) ......|..DE.....|......NIA....... [NYL Investors NCVAD Il GP, LLC ............... |Ownership.......cccceeiiiiiiiiiiieinennn} ..50.000 ... New York Life Insurance Company ........ WNO e
McMorgan Northern California Value
......................................................................................................................................................... MNCVAD 11-0FC 770 L Street CA LLC .............. | .. DE.....] ...... NIA....... | Add/Development Fund 11, L.P. ........ceeee | Ounership..cooercieeiieeniiennieeenen . 100.000 ... |New York Life Insurance Company ........ [...NO......].cc. .o
McMorgan Northern California Value
MNCVAD 11-MF UNION CA LLC LDE] NIA....... Add/Development Fund I, L.P. ..... Ounership .100.000 ... |New York Life Insurance Company . N0 e
MNCVAD 11~ HOLLIDAY UNION JV LLC LDE] NIA....... VNCVAD 11-MF UNION CA LLC Ounership ..90.000 ....|New York Life Insurance Company . N0
McMorgan Northern California Value
MNCVAD 11-0FC HARBORS CA LLC .... LDE ] NIA....... Add/Development Fund I1, L.P. ........ . | Ownership .100.000 ...|New York Life Insurance Company . N0
MNCVAD |1-SEAGATE HARBORS LLC ... LDE] NIA....... VNCVAD 11-OFC HARBORS CA LLC . | Ownership ..90.000 ....|New York Life Insurance Company . N0 e
McMorgan Northern California Value
............................................................................. MNCVAD 11-0FC 630 K Street CA LLC ..............|..DE.....| ...... NIA....... | Add/Development Fund 11, L.P. ........cceee. | OWNErship...coerceeeiieeniiennneeennnn . 100.000 ... |New York Life Insurance Company ........ [...NO.....].cco .o
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 .
. MNCVAD 11-BIG SHILOH JC LLC .. LDE] NIA....... VMNCVAD 11-IND SHILOH CA LLC Ounership ..90.000 ....[New York Life Insurance Company .
84-1758196 .. MSSDF GP LLC NYL Investors LLC ... . | Ownership .100.000 ...|New York Life Insurance Company .
..|93-2306247 .. MSSDF 11 GP LLC ... . NIA....... INYL Investors LLC ... .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
93-2399069 .. MSSDF 11 Member LLC .... LDE] e NIA....... New York Life Insurance Companies ... . | Ownership ..35.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity New York Life Insurance Annuity
93-2399069 .. MSSDF 11 Member LLC .oeeeeeeeeeeeeeeeeeeeeeeeeeees CDE] e NIA....... Corporation Ownership ..65.000 ....|Corporation
93-2469180 .. Madison Square Structured Debt Fund Il LP ... |..DE.....|...... NIA....... MSSDF 11 Member LLC Ownership .100.000 ...|New York Life Insurance Company .
92-2421807 .. MSSDF REIT Il LLC ... LDE ] NIA....... Ownership .100.000 ...|New York Life Insurance Company .
84-1781419 .. MSSDF Member LLC LDE] e NIA....... New York Life Insurance Company .. Ownership ..35.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
..| 84-1781419 .. MSSDF Member LLC .. |Corporation .... . | Ownership.. ..[New York Life Insurance Company .
..| 84-1797003 .. Madison Square Structured Debt Fund LP . | MSSDF Member LLC ... .. | Ownership.. ....|New York Life Insurance Company .
84-1819107 .. MSSDF REIT LLC ... Madison Square Structured Debt Fund LP .... |Ownership ...|New York Life Insurance Company .
84-1825208 .. MSSDF REIT Funding Sub | LLC .... MSSDF REIT LLC ... . | Qunership ..|New York Life Insurance Company .
..| 85-4113067 .. MSSDF REIT Funding Sub 11 LLC ... . | MSSDF REIT LLC Ownership.. ..|New York Life Insurance Company .
85-4120070 .. MSSDF REIT Funding Sub |11 LLC .... MSSDF REIT LLC ... . | Qunership ..|New York Life Insurance Company .
MSSDF REIT Funding Sub IV LLC ... MSSDF REIT LLC ... . | Ounership ..|New York Life Insurance Company .
MSSDF REIT Funding Sub V LLC . . | MSSDF REIT LLC Ownership.. ...|New York Life Insurance Company .
MSSDF REIT Funding Sub VI LLC ... MSSDF REIT LLC ... . | Ownership ...|New York Life Insurance Company .
MSSDF REIT Funding Sub VIT LLC ....ccevvveeennns MSSDF REIT LLC Ownership .|New York Life Insurance Company
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93-1441293 .. MSSDF-OFCB Voss San Felipe LLC .... Madison Square Structured Debt Fund LP .... |Ownership .100.000 ...|New York Life Insurance Company .
..|93-1429937 .. MSSDF-OFCB Woodway LLC ......... .. [Madison Square Structured Debt Fund LP .... |Ownership.. .100.000 ...|New York Life Insurance Company .
..| 93-2600376 .. MSSDF-OFCB Hanover LLC ... .. [Madison Square Structured Debt Fund LP .... |Ownership.. 100.000 ...|New York Life Insurance Company .
..|93-4382159 .. MSSDF-OFCB El Segundo LLC .. [Madison Square Structured Debt Fund LP .... |Ownership.. 100.000 ...|New York Life Insurance Company .
NYL 717 Texas Member LLC .. [NYL Investors LLC Ownership.. 50.000 ....|New York Life Insurance Company .
. NYL 717 Texas Member LLC ... .. [NYL Investors LLC ... . | Ownership.. 50.000 ....|New York Life Insurance Company .
33-4333250 .. NYL 717 Texas Holdings LLC . .. [NYL 717 Texas Member LLC . | Ownership.. 37.500 ....|New York Life Insurance Company .
NYL 717 Texas Holdings LLC . . [NYL 717 Texas Member LLC . | Ownership.. 37.500 ....|New York Life Insurance Company .
MSSIV GP LLC NYL Investors LLC Ownership 100.000 ...|New York Life Insurance Company .
Madison Square Strategic Investments Ventul
......................................................................................................................................................... LP oiiiiiiiiiiiiiieieiieeeeeieeeeeeieieeeeeeeeeenenenenenns | 2 DB e NTAL [ MSSIV GP e | OwnershipL el . 51,000 ... New York Life Insurance Company ........ |....NO.....].ceee oonn
Madison Square Strategic Investments Venture
......................................................................................................................................................... LP e | DB NTALLL I MSSIV GP e | OWNETSRPL ] 049,000 | New York Life Insurance Company ........ [...NO....|]..... ...
Madison Square Strategic Investments
......................................................................................................................................................... MSSIV REIT Manager LLC .......cevvvvvevvvvvvvennnnns | DEeeiis] e NTALo [ Venture LP oo | Ownershipa..eeeeenennn .. 51,000 ... New York Life Insurance Company ........ |....NO.....].e oois
Madison Square Strategic Investments Venture Madison Square Strategic Investments
......................................................................................................................................................... REIT LLC wevviiiieiiiiiiiieeieiesieeesveeveeeenens | DB | NTAG | Venture LP Lo | OWNerShip. e} 510000 L. | New York Life Insurance Company ........ [...NO.....]..... ...
Madison Square Strategic Investments
.......................................... MSSIV-MF Country Place MD LLC ... .. DE.....]......NIA....... [ Venture LP Ownership .. 0.000 .... [New York Life Insurance Company .
........................... 33-1407777 .. MSSIV-IND Speedway SC LLC .. DE.....]......NIA....... [New York Life Insurance Company .. Ownership ..45.900 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
33-1407777 .. MSSIV-IND Speedway SC LLC Corporation . | Ownership ..5.100 .... [New York Life Insurance Company .
..| 33-1958036 .. NRL Speedway Venture LLC ... .. [MSSIV-IND Speedway SC LLC . Ownership.. ..[New York Life Insurance Company .
..| 33-1958036 .. NRL Speedway Venture LLC . [MSSIV-IND Speedway SC LLC . . | Ownership.. ..[New York Life Insurance Company .
............... SC Speedway Hwy 124, LLC ... NRL Speedway Venture LLC Ownership .|New York Life Insurance Company .

33-4098304 ..
33-4399404 ..

.. 33-4122965 ..

..| 94-3300961 ..

83-4025228 ..
83-4049223 ..

87-3125674 ..

Madison Square Strategic Investments
Venture LP oo ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee
MSSIV-IND Speedway Phase Il JV SC LLC ..... Ownership
. [MSSIV-IND Speedway Phase Il JV SC LLC ..... |Ownership..
NYL Investors LLC .....oovveveeimmeeeeiiiiiiieeees Ownership
NYL Investors LLC ... .. | Qunership
. [NYL Investors LLC ... . | Management.
Madison Core Property Fund LP Ownership

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

MSSIV-IND Speedway Phase Il JV SC LLC ........
SC Speedway Grand National, LLC ................
MSSIV-IND Speedway Phase |1 Member SC LLC ...
MSVEF GP LLC .eeveeeereeeiree e
MCPF GP LLC
Madison Core Property Fund LP
MCPF Holdings Manager LLC
MCPF MA Holdings LLC ...

MCPF Holdings LLC .... . [Madison Core Property Fund LP .. Ownership..
MADISON-IND TAMARAC FL MCPF Holdings LLC Ounership
MADISON-OFC BRICKELL FL LLC MCPF Holdings LLC ... . | Ownership
MADISION-IND POWAY CA LLC .. . | MCPF Holdings LLC ... Ownership..
MADISON-LPC POWAY JV LLC MADISION-IND POWAY CA LLC . | Ownership

MCPF Holdings LLC ...coovrveiiiiiiiiiiiiiiiieieeees OWNErship..coeeeeeeeeeeeeeee e
MADISON-MF GRANARY FLATS TX LLC (Delaware)

MADISON-MF GRANARY FLATS TX LLC ................

.............................................................. MADISON-AQ GRANARY FLATS JV LLC ......ooeeeees | DELcct] o NTALLLLLLL 0Wnership.....ceeevvereiieeeieeeieens
MADISON-AQ GRANARY FLATS OWNER LLC ............ Ounership
MADISON-MF THE MEADOWS WA LLC ...... . |MCPF Holdings LLC ... . | Ownership..

MADISON-MF THE MEADOWS WA LLC (Delaware) . [Ownership.....
MADISON-ACG THE MEADOWS OWNER LLC
MADISON-ACG THE MEADOWS JV LLC ... | DE NIA....... (Delaware) Ounership
MADISON-MOB Lee Highway VA LLC oo | W DB NIA....... MCPF Holdings LLC ... Ounership
Madison-0FC 5161 CALLC ......ocovveveinnennnnen. JDEL NIA....... MCPF Holdings LLC ......cccoovuveeiiiieiiiicnennees Ownership....ooeeeiiueeeiiee e

MADISON-ACG THE MEADOWS OWNER LLC ...

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

.100.000 ...

.100.000 ...

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

..90.000 ...
.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 .
.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 Insurnace Company
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MADISON - SS Kernersville QRS, Inc. 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 ...l .. | Ownership.. ..10.000 ....[New York Life Insurnace Company . ....N0..
MADISON - LPP Kernersville JV LP .. .. |MADISON - SS Kernersville QRS, Inc. . | Ownership.. ..90.000 ....|New York Life Insurnace Company . ....NO..
MADISON - LPP Kernersville JV LP .. ..|Third Party .... . | Ownership.. ..10.000 ....|New York Life Insurnace Company . ....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-IND 2080 ENTERPRISE CA LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MADISON-IND CLAWITER CA LLC ..... .. [Madison Core Property Fund LP .. . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MADISON-REDCO CLAWITER JV LLC ... .. |MADISON-IND CLAWITER CA LLC .... . | Ownership.. ..}.100.000 ... [New York Life Insurance Company . ... N0..
MADISON-IND ENTERPRISE RIALTO CA LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Mill Creek, LLC .... .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Gateway, LLC ........ .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Gateway Phases Il and Ill, LLC .. [Madison Core Property Fund LP .. Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Delta Court, LLC ....ccevvvrerenns . [Madison Core Property Fund LP .. .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
MIREF Fremont Distribution Center, LLC Madison Core Property Fund LP ................ Ownership .100.000 ...|New York Life Insurance Company . ....No
MIREF Century, LLC 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 . ... N0
MIREF Riverside, LLC Madison Core Property Fund LP ................ Ownership .100.000 ...|New York Life Insurance Company . ... No.
Bartons Lodge Apartments, LLC .NIA....... |Madison Core Property Fund LP .. Ownership.. ..}..90.000 ....|New York Life Insurance Company . .. No..
MIREF 101 East Crossroads, LLC ..........cceeeeee | DELLLl] e NIA....... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
101 East Crossroads, LLC ......cccceeeevevevveceees | oo DEuiiit] e NIA....... MIREF 101 East Crossroads, LLC ... Ownership .100.000 ...|New York Life Insurance Company . ..No
MIREF Hawthorne, LLC .. . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MIREF Auburn 277, LLC .... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... N0
MIREF Sumner North, LLC . Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... No.
MIREF Wellington, LLC .... . [Madison Core Property Fund LLC . [ Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MIREF Warner Center, LLC ... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-MF Duluth GA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-OFC Centerstone | CA LLC .. . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-OFC Centerstone | Il CA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... N0
MADISON-MOB Centerstone IV CA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... No.
MADISON-OFC Centerpoint Plaza CA LLC . [Madison Core Property Fund LLC . [ Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-OFC One Main Place OR LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-MF Hoyt OR LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-RTL Clifton Heights PA LLC . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-IND Locust CA LLC o Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... N0
MADISON-OFC Weston Pointe FL LLC ............... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... No.
MADISON-MF MCCADDEN CA LLC .... . [Madison Core Property Fund LLC . [ Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-OFC 1201 WEST IL LLC ... Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ..No
MADISON-MCCAFFERY 1201 WEST IL LLC MADISON-OFC 1201 WEST IL LLC Ounership ..92.500 ....[New York Life Insurance Company . .. No
MADISON-MF TECH RIDGE TX LLC .... . [Madison Core Property Fund LLC . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . .. No..
MADISON-RTL SARASOTA FL, LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... N0
MADISON-MOB CITRACADO CA LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company . ... No.
Madison-MF Osprey QRS Inc . [Madison Core Property Fund LP .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ..No..
................. Madison-MF Osprey NC GP LLC Madison-MF Osprey QRS Inc. .................... [Ownership .100.000 ...|New York Life Insurance Company . ..NO
................. Madison-MF Osprey NC LP . Madison-MF Osprey QRS Inc. ... Ownership ..99.000 ....|New York Life Insurance Company . ...No
Madison-MF Osprey NC LP . .. [Madison-MF Osprey NC LP .... Ownership.. .. 1.000 .... [New York Life Insurance Company . ... No..
MADISON-IND LNDR TABOR ROAD NJ LLC . [Madison Core Property Fund LP Ownership.. .100.000 ...|New York Life Insurance Company . ... NO..
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.......... . .. |MADISON-SS Crozet VA LLC .. ..DE.....|......NIA....... [Madison Core Property Fund LP ................ |Ownership.. .100.000 ...|New York Life Insurance Company ........ |....NO......]eeee nns
.......................... MADISON-LPP Croze JV LLC .. oo |- DE.....|......NIA....... |Madison Core Property Fund LP ................ [Ownership.. .100.000 ... |New York Life Insurance Company ... N0
.......................... Madison-MF Apex Newbury PA LLC .................. | .. DE.....]. Madison Core Property Fund LP ................ |Ownership.. .100.000 ...|New York Life Insurnace Company ... LNOL] e
.......................... MCPF-MOB PEMBROKE PINES FL LLC ..........cceee.. | .. DE.....]. Madison Core Property Fund LP ................ |Ownership.. .100.000 ...|New York Life Insurnace Company ... N0 e
New York Life Investment Management
.......................................................... NYLIM Capital LLC ..oooveeeeeeeieiiiiiiiiiiiieneeeees | DBt e NIALLLLcc. [Holdings LLC e | OWNErShipL e} . 100,000 ... | New York Life Insurance Company ........ |....NO....of.ceee oois
New York Life Investment Management
......................................................................................................................................................... Bow River Advisers, LLC ......coeeveeeeeennnnnnenes | DBt e e NIALco. [Holdings LLC e | OWNETShipL e} . 49,000 ... New York Life Insurance Company ........ |....NO....of.ceee ooin
New York Life Investment Management
......................................................................................................................................................... NYL Investments Europe Limited .........ccccceees | eevvennnnn] ceeeee NIALoo [Holdings LLC e | OWNErShipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof .o oonn
New York Life Investment Management
............................................................................ 98-1108933 .. | .eevvvvveeeenn | wevevvvmemnnnnnn | eeneneniiiiiiiiiiieeennenn. [NYL Investments (International) Ltd. ..........|..ccccoooo] ceccee NIAC . [Holdings LLC ..eeeeeeiiiees | OWNETShiPL e ) . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeer oonn
New York Life Investment Management
.......... ...|98-1108959 .. NYL Investments (Services) Ltd. .......ccccccee [..en Holdings LLC ........cccooouunnininnninnnnnnnnnnnn. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... ..|98-1108940 .. | .. NYL Investments UK LLP .......cooeveeeeieineeenennn | oonn NYL Investments (International) Ltd. ....... |Ownership.. ..99.000 ....[New York Life Insurance Company ........ |....NO......| eeee nns
.......... 98-1108940 .. | .eeevvvvveinnn | e NYL Investments UK LLP .........ooooeiiiiiiiiiiiins NYL Investments (Services) Ltd. .............. |Ownership ..1.000 .... [New York Life Insurance Company ........ |....NO..oooi] eeee i
New York Life Investment Management Asia New York Life Investment Management
......................................................................................................................................................... Limited ...ooeeeeeeeeeeeeenenenneennenennennennnnnnennens | dPNec e NTAG L [HoTdingS LLC e | O shipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . oonn
New York Life Investment Management
............................................................................ 13-4080466 .. | .............. [0000061227 .. | ....ccoeeeeeeeiieeeeeeeeeeee. | MacKay Shields LLC ...oooooeeeeeiieieins | W DBt e NTALLLLLLL [ Holdings LLC .o [ Ownership.. ...} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ccee coeee
MacKay Shields Emerging Markets Debt
......................................................................................................................................................... Portfolio ..eeeeeeeeeeeeeeeeieeeiiieeieeeeeeeeeeeeeeeeens | DBt oo NIALLLL... [MacKay Shields LLC .........ccoeeeeeeeeeeeeeeeeee. | Ownership.....eeeeieeeneen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof oo ooin
MacKay Shields Core Plus Opportunities Fund
............................................................................ 27-2850988 .. | ..eeeeeieiienn | eeveennenenninnn | s [GP LLC s | DB NTAGLLL [MacKay Shields LLC ....eeeeeeeeeeeeiieeeeeeeeeeee. | OWnershipa..aieeieeeenn . 100,000 ... | New York Life Insurance Company ........ |....NOooofeeer ooin
MacKay Shields Core Plus / Opportunities MacKay Shields Core Plus Opportunities
............................................................................ 27-2851036 .. | ..eeeeeeeennnn 0001502131 L | eeeeiiiiiieeen [FUND P s | DB NTAG L [Fund GPOLLC e | Ownership e ) . 100,000 .. | New York Life Insurance Company ........ |....NOooof .o s
MacKay Municipal Managers Opportunities GP
............................................................................ 270676586 .. | .evvvverveeenn | weveermmnmnnnnnn | i [LLC e | W DR NTAGLL [ MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership..aaeeieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . s
MacKay Municipal Opportunities Master Fund, MacKay Municipal Managers Opportunities GP
.......... ..| 26-2332835 .. 0001432467 .. L.P. ... DE.....[......NIA....... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
............................................................................ 22-2267512 .. | .eeeeeeeeeen.. | 0001432468 .. | ........eeeieiiiiiiiiininnnnnne. [MacKay Municipal Opportunities Fund, L.P. .. [..DE.....|......NIA....... [LLC Ownership........coeeeeeeeeeeeeeieeeeeee.} . 100000 ... |New York Life Insurance Company ........ |....NO.....|.ccco oot
MacKay Municipal Managers Credit
............................................................................ 270676650 .. | .evevverreennn | eeveerenernnnnnn | eeneeeiiiiiiieiiiieieeeeeeeeen. [ Opportunities GP, LLC ......eeeeeiiiiiiiiiiiiinnnnnn | DBl o NIALLLL... [MacKay Shields LLC .......ccoeeeeeeeeeeeeeeeeeeee. | OWnership.....eeeeeeiiiiiiiiiiiiieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer ooin
MacKay Municipal Credit Opportunities Master MacKay Municipal Managers Credit
............................................................................ 30-0523736 ..| ...eeeeveeeen. 0001460030 .. | .eeeiiiiiiiiiiiiiiiiiieeeeeees [FUnd, LPL o | DB NTALLL... [ Oppor tunities GP LLC ...........eeeeeeiiieeennnnn |OWNErShip...iiiieeeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . s
MacKay Municipal Credit Opportunities Fund, MacKay Municipal Managers Credit
............................................................................ 30-0523739 .. | ..eeeeeeeennnn |0001460023 .. | .eeeiiiiiiiiiiiiiiiiieen [P eeeeeeeeeeeeeeeeeeeeeeeens | DB NTALLLL... [ Oppor tunities GP LLC ...........eeeeeieiieeennnns |OWNErShip....iiiiiieeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer oois
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 38-4019880 .. | ....eeeveeeenn 0001700102 .. | .eeeeenenniiiiiiiiiiiieeeeeeen [FUnd, LLPL o | L DB NTALLL... [ Oppor tunities GP LLC ..........eeeeeeieeineennnnn |OWNErShip...iiiiiiieeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer oonn
MacKay Municipal Short Term Opportunities
............................................................................ 45-3040968 .. | ..eeeeeereiinn | eeveernnnnnninnn | s [FUND GPLLC Lo | L DB NTALLL [MacKay Shields LLC ....eeeeeeeeeeeeeeeeeeeeeeeeee. | Ownershipa..aieeieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof .o s
MacKay Municipal Short Term Opportunities MacKay Municipal Short Term Opportunities
............................................................................ 45-3041041 .. | ..oeeeeeennnnn 0001532022 .. | i [FUND P s | L DR Fund GP LLC ...ooeeeeeeeiieeieiieieeieeeeeeeeeeeeeee. | Ownership...eeeeeeeeeiiiiiiiiiiiiiieeeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO.ooo oo oonn
......................................... Plainview Funds plc IRL.... MacKay Shields LLC ............cceeeeeeeennnnnnn. | Ownership ..50.000 ....[New York Life Insurance Company ... N0
......................................... Plainview Funds plc IRL... MacKay Shields LLC ..............cceeeeeeennnnnn. |Board of Directors.. ..50.000 ....[New York Life Insurance Company ... N0 e
Plainview Funds plc MacKay Shields
......................................................................................................................................................... Strategic Bond Portfolio ..........eeeeveeeeeeennnn | IBL.) ceeeiiis i [New York Life Insurnace Company ..............|Ownership.........ccccooeiiiiiiiicnnnnid .. 0.000 ... | New York Life Insurance Company ........ |....NO...oo e oonn
Plainview Funds plc MacKay Shields
......................................................................................................................................................... Strategic Bond Portfolio ..........eeeveeveeeennnnn | IBL) ceeiiiis iiiiiis [MacKay Shields LLC ....ooeeeeeeeeeeeeeeeeeeeeeeees | Ownership....eeeeeieeennd .. 0.000 ... [ New York Life Insurance Company ........ |....NO....o.cce ooin
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio |[..IRL....J......NIA....... [MacKay Shields LLC ...............eeeeeeeeeeeeee.. | Ownership....eeeeiiiiiinnnnneneenn) .. 0.000 ... [New York Life Insurance Company ........ [...NO....of.ee ..enn
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Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio IRL....J......NIA....... [New York Life Insurance Company .............. | Ownership........ccccceeeouuuunnnnnnnnnnnnt .. 0.000 ... [New York Life Insurance Company ........ |....NO..ooo|ceeee oonn
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio .........cccceeeeeeeeeennnnn | IRL.L) o NTALLLLL.. [MacKay Shields LLC ........ccooeeeeeeeeeeeeeeeeee. | OWNership. ... .. 0.640 ... [ New York Life Insurance Company ........ |....NO...oof . s
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........cccceeeeeeeennnnnn | IRL....) oo NIALLL.... [New York Life Insurance Company .............. | Ownership........ccccoooiiiiiiiiiinnnnnnn} ..99.360 ....|New York Life Insurance Company ........ |....NO....o|ceee s
............................................................................ 27-3064248 .. | .eeeeeiiiiiinn | e . DE.....]......NIA....... [MacKay Shields LLC ...........cceeeeeeeeeeeeeeeee. | Ownership.....ocoeeeiiiiiiinneennn . 100,000 ... | New York Life Insurance Company ........ |....NO...oof e oonn
MacKay Shields High Yield Active Core Fund
.......... ..| 26-4248749 .. 0001502130 .. S DE.....]eeeeo NIAL.... [GP LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
......................................................................................................... 0001502133 .. LBWU....)......NIA....... [MacKay Shields LLC ...........ccceeeeeeeeeeeeeeee. | OWnership. ..ot .. 0180 ... | New York Life Insurance Company ........ |....NO...oo e oonn
............................................................................ 45-2732939 .| eeeeeiiiiienn | e . DE.....]......NIA....... [MacKay Shields LLC ...........ccceeeeeeeeeeeeeeee. | Ownership.....cooeeiiiiinenenen . 100,000 ... | New York Life Insurance Company ........ |....NO...oofecoe oonn
MacKay Shields Core Fixed Income Fund GP
............................................................................ 45-2733007 ..| ...eeeeeeeee.. | 0001529525 eeteeeeeeeeeeeeeaeeeeeeeeeee. | MacKay Shields Core Fixed Income Fund LP ... |..DE.....|.cccee NTALccoiit JLLC e eeees [ OWRETShp. ... . 100.000 ... |New York Life Insurance Company ........ |....NO......|.coce woeee
MacKay Shields Select Credit Opportunities
............................................................................ 821760156 .. | .eeevveevenenn | eeveemmmnnnninnn | s [FUND GPLLC oo | L DB NTALLL [MacKay Shields LLC ....eeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership...eeeiieeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer ooin
MacKay Shields Select Credit Opportunities MacKay Shields Select Credit Opportunities
............................................................................ 81-4553436 .. | .............. |0001703194 teeeeeeeeeeeeeeeee e FUN LR | W DB NTAL | FUND GPOLLC eeeeeeeeeeeeeeeeeeees [ OWREPSRPL ...} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coee oot
MacKay Municipal Managers California
............................................................................ 47-3358622 .. | eeeeeeereeinn | eeveeennnnnninnn | eiieieieiiiieeeeeeeeen. [ Opportunities GP LLC L....ooiiiiiiiiiiiiiiiiiiieeens [ DB NTALLLL... [MacKay Shields LLC .......cooeeeeeeeeeeeeeeeeeeee. | OWnership.....eeeeeeiiiiiiiiiiiiieeeenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeer ooin
MacKay Municipal California Opportunities MacKay Municipal Managers California
......................................................................................................................................................... Fund, L.P. oo | W DB NTALLLL... [ Oppor tunities GP LLC ..........eeeeeeeeeenennnnnn | OWNErShip....eeeiiiiieeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oo oo ooin
MacKay Municipal New York Opportunities GP
............................................................................ 81-2401724 .| eoeeiiiiiiii | e | e [LLC e | L DR NTALLL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeees | Ownership..aeeeiieeeenn . 100,000 .. | New York Life Insurance Company ........ |....NO.ooof e oonn
MacKay Municipal New York Opportunities MacKay Municipal New York Opportunities GP
.......... ..| 38-4002797 .. 0001685030 .. Fund, L.P. LDE ] NIALL Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
MacKay Municipal New York Opportunities GP
.......... 0001700100 .. MacKay Municipal Opportunity HL Fund LP ..... | .. DE.....]|.eeoe NIALcoois [LLC e ieeeeeeeen | OWNETShDL.L .100.000 ...|New York Life Insurance Company ... N0 e
.......... ..| 81-2575585 .. MacKay Municipal Capital Trading GP LLC ..... |..DE.....|......NIA....... [MacKay Shields LLC ............................... |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
MacKay Municipal Capital Trading Master
............................................................................ 36-4846547 .. | eevereeiiiinn | rereriiiiininnn | s [FURD, LR e |G DB o NTALLLLLL [ MacKay Municipal Capital Trading GP LLC .. |Ownership........cccceeeevvvuuunnnnnnnnnnnnh. 100.000 ... |New York Life Insurance Company ........ |....NO.....].ceee s
MacKay Municipal Capital Trading Fund, L.P.
............................................................................ 371836504 .. | .evvveveviiinn | eevreriniiininnn | e | eeeeeneeeeeeeseseeseeeeeseeesssseesesesseeeeeeeseeesseeneees | o2 DEevens| e NIALLL.. [MacKay Municipal Capital Trading GP LLC .. |Ownership........cccceeevvuvuunnnnnnnnnnnnh. 100.000 ... |New York Life Insurance Company ........ |....NO.....].ccee oois
MacKay Municipal Managers Strategic
............................................................................ 81-4932734 .| evvveeiieienn | evveviniiiniinn | eviiiiiiiiieeeeeeeeee. | Opportunities GP LLC L....eeiiiiiiiiiiiiiiiieieeenns | DBl ] oo NTAGLLLL [MacKay Shields LLC ...ooooeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip....eeeeeeeeeeieiininiinennnnnnnnnnh. 100000 ... | New York Life Insurance Company ........ |....NO.....].ccee oois
MacKay Municipal Strategic Opportunities MacKay Municipal Managers Strategic
............................................................................ 37-1846456 .. | .............. |0001701742 et JFUND LR e | W DB el NTALLLLLLL | Oppor tunities GP LLC ...oeeeeeeeeeeeeeeeeeeeee.. [Ownership....o...} . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.eees wees
MacKay Shields Intermediate Bond Fund GP LLC
............................................................................ 821715543 .. | wevvviiiieiinn | evvrrnnniininnn | s [ e sseeseeeesseeseeeeenes | o2 DEevens| e NIAGLLLLL. [MacKay Shields LLC ...ooooeeeeeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeeeeeeeeeeivinnenennnnnnnnnnh. 100,000 ... |New York Life Insurance Company ........ |....NO.....].e oois
MacKay Shields Intermediate Bond Fund GP
............................................................................ 82-1716026 .. | .............. |0001715261 ceeeeeeeeeeeieeeeeeeneee... | MacKay Shields Intermediate Bond Fund LP ... |..DE.....|.cceee NTALccoiit JLLC eneeeeens [ OWREPSRiP. .} . 100,000 ... | New York Life Insurance Company ........ |....NO...oo|.vees woeee
MacKay Municipal Managers Opportunities
......................................... Allocation GP LLC .. DE.....]......NIA....... [MacKay Shields LLC .... | Ownership.. .100.000 ...|New York Life Insurance Company ... N0
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3051488 .. | ...eevvvvevenn | wevvvvervvnninnn | eveveiiiiiiiiiiiiiieeenennnn. |Allocation Master Fund LP .......oooovvviieiien [ DB e NTAGLLLLLL [ Al Tocation GP LLC ...eeeeeeeiiiieeenns | OWNETShiP..eeiiiiiiiiiiiiiiiiiiieeeeennnh . 100,000 ... [ New York Life Insurance Company ........ |....NO.....].ceee oois
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
.......... ..| 83-3085547 .. Allocation Fund A LP .. DE.....].....NIA....... [Allocation GP LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3088001 .. | ..eeevvvvvvene | wevvvvevvrnnnnnn | wenniiiiiiininninnnnnnnnnnnnnn.. |Allocation Fund BLP ..oooooeeeeeeeeeeeeeeeeeeeee. [ DB NIALLL.... [AlTocation GP LLC .....cccoeeeeeeeeeeeeeennnnnn. | OWNEISHip..eeiiiiiiiiiiiiiiiiiiineeeee. b . 100,000 ... [New York Life Insurance Company ........ |...NO.....].cooo ...
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MacKay Municipal Managers U.S.
......................................................................................................................................................... Infrastructure - Opportunities GP LLC ........ |..DE.....[......NIA....... |MacKay Shields LLC .............eueerueuuunennnnnn | OUNErShip. ... 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Municipal U.S. Infrastructure MacKay Municipal Managers U.S.
............................................................................ 83-3010096 .. | ..eevvvvveeenn | eeverrennennnnnn | eeneeenneisiiiiiiieieeeeeeeeeee. [ Opportunities Fund LP ... | DB o NIALLL.... [ Infrastructure - Opportunities GP LLC ..... |Ownership........cccccoeiiuuuuunnnnnnnnnnnnd . 100,000 ... |New York Life Insurance Company ........ |....NO.oooeeeer oonn
MacKay Municipal Managers High Yield Select
............................................................................ 84-2017635 .. | .eeeveeevenenn | eeveeeemnnnnnnnn | e [GP LLC s | DB NTAGLLL [MacKay Shields LLC ....ooeeeeeeeeeeeeeeeeeeeeeeee. | OWnership....eeiiiieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeer oonn
MacKay Municipal Managers High Yield
............................................................................ 84-2046842 .. | .............. |0001783642 .. | ......cccccoeiiiiiiinnnnnnnnnn. [MacKay Municipal High Yield Select Fund LP . DE.....[......NIA....... | Select GP LLC ...cceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ounershipe.cccoceiiiiiiiiiii.f . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Municipal Managers High Income
......................................................................................................................................................... Opportunities GP LLC ........evvvevevevevennnnnnnnnn |- DEeeiin] s NIALLLL... [MacKay Shields LLC ..........ccoeeeeeeeeeeeeeeeee. | Ownership.....iiiieneenn . 100,000 ... | New York Life Insurance Company ........ |....NO...oo oo oonn
MacKay Municipal High Income Opportunities MacKay Municipal Managers High Income
......................................................................................................................................................... Fund LP ..eeeen |2 DBt NTALLLL... [ Oppor tunities GP LLC ...........eeeeeeeeennnnnnns [ OWNErShip.. e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oo . ooin
MKS Global Sustainable Emerging Markets
............................................................................ 87-1580419 .. | .eoeeviiiieinn | eeeeeeenieneiien | eeeeeeeiieiiiiiiiiieeeeeeeeee. [Equities Fund GP LLC ... | DB NTALLLLL.. [MacKay Shields LLC ......oeeeeeeeeeeeeeeeeeeeeeee. | Ownership....eeeeeeiiiiiiiiiiiiiieeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeer oonn
Candriam Global Sustainanble Emerging Markets MKS Global Sustainable Emerging Markets
............................................................................ 87-1621347 .. | eeeeieeeeeinn | eeeeeeeneenninnn | eeeeeieeeeeee. [EQUities FUNd LP L. | DB NTALLLL... [Equities Fund GP LLC ...........cooeeeeeeeeeeeee. | Ownership.. ...t .. 0.000 ... [New York Life Insurance Company ........ |....NO..oooeeer ooin
Candriam Global Sustainanble Emerging Markets New York Life Insurance and Annuity
.......... ..| 87-1621347 .. Equities Fund LP .DE.....|......NIA....... | Corporation ... . | Ownership.. .. 0.000 .... [New York Life Insurance Company ... N0 e
MKS Global Emerging Markets Equities Fund GP
............................................................................ 87-1598388 .. | ..eeveeiiieinn | eeeeernenenninnn | e [LLC e | L DR NTALL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnershipa..aeeeeeeeenn . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof . oens
Candriam Global Emerging Markets Equities MKS Global Emerging Markets Equities Fund
............................................................................ 871645818 .. | ..oeveiiiiiinn | eeeeeeiiiiiniinn | e [FUND P s [ DB NTA [ GP LLC s | OWNEPSRPL el .. 02050 L [ New York Life Insurance Company ........ |....NOooof.r ol
Candriam Global Emerging Markets Equities New York Life Insurance and Annuity
............................................................................ 871645818 .. | ..ooeeiiiiiinn | eeeeeiiiiiiiinnn | e [FUND P s | DB NTAG L [ Corporation L | OwnerShipL e . 99,950 L[ New York Life Insurance Company ........ |....NO..oof.er ol
MacKay Shields Series Fund Managing Member
............................................................................ 92-3561816 .. | .eeeeveveeeenn | eeveermnnnnninnn | e [LLC e | W DR NTALLL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership..eeeeieeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof e oois
MacKay Shields Series Fund Managing Member
............................................................................ 92-3539309 .. | .ieeeeeeeeeenn | eeveeeeeeeenennn | eeeeeeeieieiiiiieieeeeeeeeeene. [ MacKay Shields Series Fund ... [ DB oo NIAL [LLC (Delaware) .....eeeeeeeeiiiiiiiiiiiiieneeeeeeee. | Ownership......eeiiiiiiieenenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeer oons
MacKay Shields Series Fund Managing Member
............................................................................ 92-3559458 .. | .eeeeiiiieiinn | eeveeeniiiiiiinn | eeeeeeiieiiiiiieieeeeeeeene. [ Securitized Credit Opportunities Series ..... DE.....f e NTA e JLLC e | Ounershiipeccccc L. 3,560 ... [New York Life Insurance Company ........ [....NO.....[..... .....
New York Life Insurance and Annuity
............................................................................ 92-3559459 .. | .ieiiiiiiiiinn | eeveeeieiiiiiien | eeeeeeieieiiiiiiiieeeeeeenne. [ Securitized Credit Opportunities Series ..... DE.....[......NIA....... | Corporation .........cccceeouummmmmmnnnnnnnnnnnnnnns | OUNErShip e} 96,440 ... [New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Shields Series Fund Managing Member
............................................................................ 99-5102668 .. | ....eevvveeeen | weveveeeerenennn | eeneeinieiiiiiiiiiiieeeneennene. [High Yield Corporate Bond Series ..........oooo [ DEeceis]eee NIAC o [LLC coiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSRIPL el .. 0,000 ... [ New York Life Insurance Company ........ |....NOoooeeer ooin
New York Life Insurance and Annuity
............................................................................ 99-5102669 .. | ....eevvvveenn | eeveevereeeninnn | eneeeeeiiiiiiiiiiiieeeeeeeenene. [High Yield Corporate Bond Series ............... |..DE.....]......NIA...... [Corporation ........oooeeeeeeiieeiieeeeeeeeeeee. | Ownership.. ..t .. 0,000 ... [ New York Life Insurance Company ........ |....NO.oooeeee oonn
MacKay Shields Emerging Markets Sovereign
............................................................................ 92-3540205 .. | ..eeeeeeeieenn | eevveeeneeeennnn | eeeeeeiiiiiiieieiiieeeeeeenen.. |Debt Feeder Fund GP LLC ..........eeeeiiiiiiiennnnn [ DB NIALLLL... [MacKay Shields LLC .......cceeeeeeeeeeeeeeeeeeeee. | OWnership.....eeeeeeiiiiiiiiiiiiiineeenenn . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeee ooin
MacKay Shields Emerging Markets Sovereign MacKay Shields Emerging Markets Sovereign
.......... .| 92-3561393 .. Debt Feeder Fund LP . ..DE.....]......NIA....... | Debt Feeder Fund GP LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
New York Life Investment Management
.......... ...| 85-1664787 .. Apogem Capital LLC . DE.....]......NIA....... [Holdings LLC ........ceeeeeeeeeeeeeeeeeeeeeeeeeeeeo.. | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... ..| 36-4715120 .. Madison Capital Funding LLC . .. DE.....].....NIA....... [New York Life Insurance Company ... Ownership.. ..21.900 ....[New York Life Insurance Company ... N0
New York Life Insurance and Annuity
.......... ...| 36-4715120 .. Madison Capital Funding LLC ................eee... | . DE...ou ] oennn  NIALLLLLL [ Corporation coveeeeeeeiiiieiiiiiiiiiiieeeeeeeeeeeeee. [ OWnership.. ..65.640 ....|New York Life Insurance Company ... N0
.......... ...| 36-4715120 .. Madison Capital Funding LLC ...................... | .. DE.....| ...... NIA....... [Life Insurance Company of North America ... [Ownership.. ..12.460 ....[New York Life Insurance Company ... N0 e
.......... ...| 26-2806813 .. MCF Co-Investment GP LLC .. ..DE.....]......NIA....... [Madison Capital Funding LLC . [Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... ..| 26-2806864 .. 0001538585 .. MCF Co-Investment GP LP .... oo |--DE.....f......NIA....... |MCF Co-Investment GP LLC .... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
Madison Capital Funding Co-Investment Fund LP|
.......... ...| 26-2806918 .. 0001538584 .. .. DE.....]...... NIA....... [MCF Co-Investment GP LP Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... ...| 80-0920962 .. Madison Avenue Loan Fund GP LLC .. ..DE.....]......NIA....... [Madison Capital Funding LLC ... . [Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... ..|61-1711540 .. Madison Avenue Loan Fund LP . ..DE.....]......NIA....... [Madison Avenue Loan Fund GP LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
......................................... MCF Fund | LLC ..DE.....]......NIA....... [Madison Capital Funding LLC . [Ownership.. .100.000 ...[New York Life Insurance Company ... LNO e
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MCF Hanwha Fund LLC Madison Capital Funding LLC .... Other.... .. 0.000 .... [New York Life Insurance Company . . .

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

..| 36-4883128 ..

..[ 32-0469843 ..

30-1143853 ..

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

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

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

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

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

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

Other....

Other....

. | Other.
Other....

61-1907486 ..

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

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

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

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

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

. [Madison Capital Funding LLC .

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

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

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

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

. | Ownership..

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

. | Other....

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

. | Ownership.. ..33.330 ...

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

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

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

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

E555555555555555585858558
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GoldPoint Mezzanine Partners [V GenPar GP,
................................................................................................................................................................................................................ LDE.....|......NIA....... [Apogem Capital LLC .........coceeeeeeeeeeeeeeeeee. | Ownership.....iiiiiiienneenn ) . 100,000 ... |New York Life Insurance Company ........ |....NO.oooeeee oonn
GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... GoldPoint Mezzanine Partners IV GenPar LP ... |..DE.....|.cccc. NIALcooos [LLC wovieiiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oonn
GoldPoint Mezzanine Partners Co-Investment
......................................................................................................... 0001670568 .. | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [FUNd A, LP ceeieieeeeens | DB GoldPoint Mezzanine Partners IV GenPar LP |Ownership .100.000 ...|New York Life Insurance Company
........................................................... 0001652367 .. GoldPoint Mezzanine Partners IV, LP .. ..DE..... GoldPoint Mezzanine Partners IV GenPar LP |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV A Blocker LP (GPPMBA) .. . |GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV A Preferred Blocker LP . . |GoldPoint Mezzanine Partners IV, LP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV C Blocker LP (GPPMBC) .. . |GoldPoint Mezzanine Partners IV, LP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV D Blocker LP (GPPMBD) .............. GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV ECI Aggregator LP .. GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ... |New York Life Insurance Company ...
.......... GPP Mezz IV F Blocker LP . |GoldPoint Mezzanine Partners IV, LP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Mezz IV G Blocker LP GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV H Blocker LP .. GoldPoint Mezzanine Partners IV, LP .... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP Mezz IV | Blocker LP .. GoldPoint Mezzanine Partners IV, LP ........ |Ownership.. .100.000 ...|New York Life Insurance Company ...
GoldPoint Mezzanine Partners Offshore IV, GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... LPoiiiieiiieieieieeiieennnneenenennnnnnnnenene | 2OV c NTAL L [LLC eeeeeeeeeeeeeeeeeees | OWNEPSRPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof o ooin
GoldPoint Partners Co-Investment V GenPar GP
................................................................................................................................................................................................................ LDE.....|......NIA....... [Apogem Capital LLC .........cccoeeeeeeeeeeeeeeeee. | Ownership.....iiiiiinnneeen ) . 100,000 ... |New York Life Insurance Company ........ |....NO.ooo e ooin
GoldPoint Partners Co-Investment V GenPar, GoldPoint Partners Co-Investment V GenPar
......................................................................................................................................................... L.Poiiiieiiiiieiiieeeinineennnnnnnnnnnnnnnnnnnnns | oo DBuviis] et NTALLLcld [GPLLC e | OWNETSh L e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . ooin
GoldPoint Partners Co-Investment V GenPar,
......................................................................................................... 0001670563 .. | ....ceeeeeeeeeeeeeeeeeeeeeeeee.. | GoldPoint Partners Co-Investment Fund-A, LP DE.....fccee  NTAL L e, | Ounershipeccccccccciiiieiiiei £ . 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
GoldPoint Partners Co-Investment V ECI
......................................... GPP V ECI Aggregator LP ..DE.....]......NIA....... | Blocker Holdco D, LP ............................. | Ounership.. .100.000 ... |New York Life Insurance Company ... N0
......................................... GPP V G Blocker Holdco LP .... .. |..DE.....]...... NIA....... | GoldPoint Partners Co-Investment V, LP .... [Ownership.. .100.000 ...|New York Life Insurance Company ... N0
GoldPoint Partners Private Debt V GenPar, LLC|
..................................................................................................................................................................................................................... . DE.....].....NIA....... [ Apogem Capital LLC ...........ceeeeeeeeeeeeeeeee. | Ownership......eeeeeecceeeecnnnnnnnnnnp . 100,000 ... |New York Life Insurance Company ........ |....NO.....eeee oonn
GoldPoint Partners Private Debt Partners GoldPoint Partners Private Debt V GenPar
......................................... Offshore V, LP woooeeeeieeiiiieiiiiiiieeeeeeeeee | LOYMLLL GP, LLC Ownership.. .100.000 ...|New York Life Insurance Company ... N0
GoldPoint Partners
......................................................................................................................................................... GPP Private Debt VRS LP ....ovvvvvvvvvvvnnnnnnnnnn | DBt ] et e NTAL [ GP, LLC e | Ownershipa.eeeeeeeeiiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....].ee oons
GoldPoint Partners Private Debt V GenPar GP, GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... LP iiiiiiiiiiiiiieiiiiiieieeeieeeiieiiieieeeeenneeenenenns | 2 DB e NTAL [P, LLC e | Ownershipa.eeeeeieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO...... oonn
GoldPoint Partners Private Debt V GenPar
.......... GoldPoint Partners Private Debt V, LP GP, LP eeeeiiiiiiiiiiiiiiiinsneneeenene. | OWnership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP PD V A Blocker, LLC .... .. |GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP Private Debt V-ECI Aggregator LP . . |GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... GPP PD V B Blocker, LLC GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... GPP PD V D Blocker LLC ...ccoveveeeeeieieeeeeees GoldPoint Partners Private Debt V, LP ..... |Ownership .100.000 ...|New York Life Insurance Company
GoldPoint Partners Private Debt V GenPar
......................................................................................................................................................... GPP LuxCo V GP Sarl ..ccevvvvveeeeeeeeeeeeneeneenenns | LUK st NTAL [ GP, LLC e | Ownershipa.eeeeeieeeeeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....]. oonn
GoldPoint Partners Select Manager |Il GenPar
......................................................................................................................................................... GP, LLC toeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | 2 D] e NTALLLLL [ Apogem Capital LLC ..ooeeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership....eeeeeeeeeiiiiennnnnennnp . 100,000 ... |New York Life Insurance Company ........ |....NO......eee oonn
GoldPoint Partners Select Manager IIl GenPar, GoldPoint Partners Select Manager |11
......................................................................................................................................................... L.P. eiiiiiiiiiievnveninnneennneenneessnnnnnseenenenes | <CYMo ) o NTALLLLLLL [GenPar GP, LLC wuvvvvvviiiiiiiiiiiviiiivivvnvnnnnnns | OWNETSAIP..ciiiiiiieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO.....]ece ooin
GoldPoint Partners Select Manager Fund 111, GoldPoint Partners Select Manager |11
......................................................................................................... 0001644721 . | ceeeeeeeeeeeeeiiieeeeeeee L e WO L NTAL | GenPar, LR Liiieeen | OUNETSRIPL e . 100,000 L [New York Life Insurance Company ........ [....NO.....f..... ...
GoldPoint Partners Select Manager Fund 111 GoldPoint Partners Select Manager |11
......................................... AV, LP. iiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeen. | W DB el NTALLLLLLL [ GenPar, LP L. | OWnership.. .100.000 ...[New York Life Insurance Company ... LNO e
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GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... GP, LLC teeeeeeeeeeeee e | 2 DBt NTALLLLLL. [ Apogem Capital LLC ..ooooeeeeeeeeeieeeeeeeeeeeeee. | Ownership.....eeeeeeeenenn . 100,000 ... | New York Life Insurance Company ........ |....NO...oo . s
GoldPoint Partners Select Manager IV GenPar, GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... LP oiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeees | 2 DB et NTAL [ GP, LLC e | Ownershipa. e} . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof o ooin
GoldPoint Partners Select Manager Fund 1V, GoldPoint Partners Select Manager IV
......................................................................................................... 0001725867 .. | weeeeeeeeeeeeeeieieieeeeeeeeeee L W DB NTAL | GenPar, LLP s | OunerShpL .} . 100000 ... [New York Life Insurance Company ........ [...NO.....f..... .....
GoldPoint Partners Select Manager V GenPar
........................... GP, LLC . . DE.....]......NIA....... [ Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company . N0 e
GoldPoint Partners Selec GoldPoint Partners Selec
......................................................................................................................................................... L.Poiiieieiiieiiieieeeieeennnennnnesnnnnnnnnnens | o2 DBuviin ] cecc e NTALLL [ GP, LLC e | Ownershipa.eiieeeee ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oonn
GoldPoint Partners Select Manager Fund V, GoldPoint Partners Select Manager V GenPar,
......................................................................................................................................................... LPoiieieeiieiiieeeieieeennenenenennnnnnnnenens | oo DBueeis ] et NTA L [P s | OWNETSAPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO.....f.ceee ooin
......................................................................................................................................................... GoldPoint Partners Canada V GenPar Inc. ..... |..CAN....|......NIA....... [Apogem Capital LLC ..............ceeeeeeeeeeeeee. | OWNErship....ueeeeeeeeniiiiiiiinnnnnnnnnnnnp. 100000 ... |New York Life Insurance Company ........ |....NO.....].coee ooin
GoldPoint Partners Select Manager Canada Fund
Vo LPe GoldPoint Partners Canada V GenPar Inc. ... |Ownership .100.000 ...|New York Life Insurance Company .

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

GoldPoint Partners Select Manager Canada Fund

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

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

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

GoldPoint Partners Co-Investment VI GenPar,

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

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

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

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

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

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

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

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

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

NYLIM Mezzanine Partners |l GenPar GP, LLC

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

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

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

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

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

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

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

Ownership

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

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

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

Ownership..
Ownership
. | Ownership

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

84-2631913 ..
84-2611868 ..

..| 98-1503475 .. BMG Private Markets LP . I .. |BMG PAPM GP, LLC .... . | Ownership.. .|New York Life Insurance Company .
............... Private Advisors Special Situations LLC ..... |..CYM.... BMG Private Markets (Cayman) LP .. Ownership .|New York Life Insurance Company .
84-2641258 .. PACD MM, LLC ..DE..... Apogem Capital LLC .... Ownership.. ..|New York Life Insurance Company .
84-2106547 .. PA Capital Direct, LLC ... .. DE..... PACD MM, LLC . | New York Life Insurance Company .
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ApCap Strategic Partnership | LLC PACD MM, LLC ... 0.000 .... |New York Life Insurance Company . ....No v T,
PA Credit Program Carry Parent, LLC . .. | Apogem Capital LLC . . | Ownership.. .100.000 ...|New York Life Insurance Company . e N0 e
82-1396530 PA Credit Program Carry, LLC .... .. |PA Credit Program Carry Parent, LLC . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
............... PACIF GP, LLC ..eeeeeneniiiiiine .. | Apogem Capital LLC ....... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0.. C e
20-4877177 Private Advisors Coinvestment Fund, LP .. |PACIF GP, LLC .. . [Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
............................... PACIF 11 GP, LLC «oeeeeeeeeeeiiieeeeees .. | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0.. C e
26-1662477 0001489910 .. Private Advisors Coinvestment Fund II, LP ... [.. .. |PACIF 11 GP, LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
45-2591588 PACIF I Carry Parent, LLC .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company . e N0 e
45-2591860 PACIF Il Carry, LLC .......... .. |PACIF Il Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
46-2548534 PACIF 111 Carry Parent, LLC .. | Apogem Capital LLC .......... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . e N0 e
80-0916710 PACIF 11 Carry, LLC .. |PACIF 111 Carry Parent, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
J IR . PACIF IV GP, LLC ........ . .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company . e N0 e
47-4247870 .. 0001646588 .. Private Advisors Coinvestment Fund IV, LP ... [.. .. |PACIF 1V GP, LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
. PACIF IV Carry Parent, LLC .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company . e N0 e
47-4489053 .. PACIF IV Carry, LLC . . |PACIF 1V Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . vl N0
............... . PAMNF GP, LLC Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company . e N0 e
........................... 83-1689912 0001762448 .. PA Middle Market Fund, LP PAMMF GP, LLC Ownership .100.000 ...|New York Life Insurance Company . vl N0
.......................................... PASCBF 11 GP, LLC Apogem Capital LLC Ownership .100.000 ...|New York Life Insurance Company . N0 e
Private Advisors Small Company Buyout Fund
............................................................................ 20-4838202 .. THE, LP eeeeeeiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeenens | oo DEeeeis[ oo s NTALL.... | PASCBF 111 GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeee | Ounershipeceeceeeeeeiiiiiiiiiiiiiiiieeee. .} . 100.000 ... [New York Life Insurance Company
PASCBF IV GP, LLC ... e | DB e NIA....... Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .
PASCBF V GP, LLC oo | DB e NIA....... Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
45-4078336 .. V, LP ... . PASCBF V GP, LLC ..eeeeeeeennnn . | Ownership..... .100.000 ...|New York Life Insurance Company .
J IR PASCPEF VI Carry Parent, LLC . .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-4523581 .. PASCPEF VI Carry, LLC .... . | PASCPEF VI Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCPEF VI GP, LLC ........ Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership..... .100.000 ...|New York Life Insurance Company .
Private Advisors Small Company
............................................................................ 46-4301623 .. | ....eevveeeen. |0001595889 .. | ..evvieieriiiiiiiiiiiiiinnennnnn [EqUity Fund VI, LP oo PASCPEF VI GP, LLC ..eeeeeveeeeeeeeeeeeeeeeeeeeee. | OWNErship....eeeeevveveevvevenvvnvvnnnnnnnnnp. 100000 ... [New York Life Insurance Company ........ |....NO......eee oois
Private Advisors Small Company Private
............................................................................ 98-1223903 .. | ....evvvveeen. 0001635254 .. | .eeeeeeiiiiiiiiiiiiiiiiiieeenens [Equity Fund VI, LP oo | OV O NTAL [PASCPEF VI GP, LLC ceveeiiieeiieieeeeeeeeeeeeeeee. | OWNErShip..eeiiiiiiiiiiiieeenennnh . 100,000 L [ New York Life Insurance Company ........ |....NO.....]. oois
......................................................................................................................................................... PASCPEF VI1 GP, LLC ...eevveveeeeeeeeneeeeeeeeenennns | 2 DEueiis] s NIALLL.... [ Apogem Capital LLC ......ooooeeeeeeeeeeeeeeeeeeee. | Ownership.....eiiienneeen . 100,000 ... | New York Life Insurance Company ........ |....NO..oo o ooin
Private Advisors Small Company Private
............................................................................ 47-5430553 .. | .....coeeee. [0001657189 .. | eeieiieienieeeiieenneee. |Equity Fund VI, LP weeiiiiiiiiieeneeeiees | DB | oot NTALLL L | PASCPEF VIT GP, LLC oeveeeveeeieeeeieeeeeee [OUNETSIPL e . 100,000 .. [New York Life Insurance Company ........ |....NO.....|.... ..oc.
Private Advisors Small Company Private
........................... 98-1286549 .. 0001711424 .. Equity Fund VII, LP PASCPEF VI1 GP, LLC ... Ounership .100.000 ... |New York Life Insurance Company .
PASCPEF VII Carry Parent, LLC . | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCPEF VI Carry, LLC PASCPEF VII Carry Parent LLC ... Ownership .100.000 ...|New York Life Insurance Company .
PASCPEF VIT1 GP LLC wevvvvvveveveveeeeeeeeeeeeeeeees Apogem Capital LLC ...ccooevreeeeiiiieeieeeeens ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|New York Life Insurance Company
Private Advisors Small Company Private
............................................................................ 82-2042371 .| evvveiieii [ i | e |Equity Fund VI, LP s |G DB e NTALLL L [ PASCPEF VI GP LLC o [OURETShipL e . 100,000 . [New York Life Insurance Company ........ |....NO.....|..... ...
Private Advisors Small Company Private
..|98-1417728 .. 0001711426 .. Equity Fund VIII, LP . |..CYM... .. | PASCPEF VITI GP LLC . | Ounership.. .}.100.000 ... [New York Life Insurance Company . ... N0..
..| 84-1939809 .. . PASCPEF IX GP, LLC e | .- DE... .. | Apogem Capital LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 84-1800282 .. PA Small Company Private Equity Fund IX, LP |..DE.... .. | PASCPEF IX GP, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 98-1516465 .. PA Small Company Private Equity Fund IX, LP |..CYM.... .. | PASCPEF IX GP, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
APEF X GP, LLC .. DE... .. | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
Apogem Private Equity Fund X, LP .. .. DE... .. | APEF X GP, LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
. Apogem Private Equity Fund X . ..CYM... . | APEF X GP, LLC ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....No..
................. 37-2155868 .. APEF XI GP, LLC .. DE..... Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . ... No.
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.......................... Apogem Private Equity Fund XI (Cayman), LP . |..CYM.... APEF X1 GP, LLC ...coooeeeeeeeeeeeeeeeeeeeeennnnn. | Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......................... Apogem Private Equity Fund XI, LP .............. | .. DE... APEF X1 GP, LLC .... Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......................... APEF XI Multi-Asset, LP .... ..DE..... Apogem Private Equity Fund XI, LP ........... |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......................... APEF XI Directs, LP .. DE..... Apogem Private Equity Fund XI, LP ........... | Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
Cuyahoga Capital Partners IV Management
............................................................................ 264331000 .. | .eeeeeeereeenn | eeveeemnnennennn | emmeeeieiieeieeeeeeeeeeeeeeeeees [Group LLC Lo | DB NTALLL [ Apogem Capital LLC ... | Ownership....ieeiiieeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooof.r s
Cuyahoga Capital Partners |V Management
............................................................................ 264331219 .. | ....eeeeeeee.. |0001514824 .. | L..eiiiiiiiiiiiiiiiieeeeeeee. [Cuyahoga Capital Partners IV LP ... | D] cccee NIAL o [Group LLC oeeieiiiiiiiiiiiiiiiieeeeeieeeeeeeeeeeees | Othero. 1. 0,000 ... |New York Life Insurance Company ........ |....NO.....]....7 ...
Cuyahoga Capital Emerging Buyout Partners
............................................................................ 26-3698069 .. | 3835342 ..... | ..eeeeeereeeinnn| eeneieeiiiiiiiiiiiiieeeeeeeeeee. [ Management Group LLC .....oooooiiiiiiiiiiieeenes | DB NTALLLLL.. [ Apogem Capital LLC ......ooooeeeeeiiieeeeeeeeeeee. | Ownership.. ...t . 100,000 ... | New York Life Insurance Company ........ |....NOoooeeeer oonn
Cuyahoga Capital Emerging Buyout Partners LP Cuyahoga Capital Emerging Buyout Partners
.......... 26-3698209 .. | 3835351 . .. [Management Group LLC .. |Other.... .0.000 .... [New York Life Insurance Company .
......................... PA Real Assets Carry Parent, LLC . | Apogem Capital LLC ...... Ownership.. 100.000 ...|New York Life Insurance Company
.......... 47-4479441 PA Real Assets Carry, LLC ....ccccceinnnnnnnnnnee PA Real Assets Carry Parent, LLC .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... J IR PA Real Assets Carry Parent II, LLC ........... Apogem Capital LLC .................eeeeeenennn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 82-2582122 .. PA Real Assets Carry Il, LLC ............ .. |PA Real Assets Carry Parent I, LLC . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... PA Emerging Manager Carry Parent, LLC .. | Apogem Capital LLC ............... Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-4468334 .. PA Emerging Manager Carry, LLC ............ . |PA Emerging Manager Carry Parent, LLC . Ownership.. .100.000 ...|New York Life Insurance Company
......................... PA Emerging Manager Carry Parent |1, Apogem Capital LLC .................eeeeeenennn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 82-2884836 PA Emerging Manager Carry |1, LLC .............. PA Emerging Manager Carry Parent Il, LLC . |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... RIC 1 GP, LLC .evveeeeiiiiiiiiie .. | Apogem Capital LLC ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Richmond Coinvestment Partners |, LP . ..|RIC I GP, LLC .... . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... RIC | Carry Parent, LLC .... . | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... RIC I Carry, LLC RIC | Carry Parent, LLC ..............eeueeeeee. |Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... J IR PASF V GP, LLC ..o Apogem Capital LLC .................eeeeeennnnn.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 47-4252449 .. Private Advisors Secondary Fund V, LP .. |PASF V GP, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... ABC Burgers LLC ... .. |Private Advisors Secondary Fund V, LP ..... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... PASF V Carry, LLC ... . |PASF V GP, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... PASF V Carry Parent, LLC ...ccooeveeeeeeeeeeieennn Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ..| 84-3310049 .. PASF VI GP, LLC Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... 84-3090059 .. PA Secondary Fund VI, LP . DE... wee.... |PASF VI GP, LLC .... Ownership.. 100.000 ...|New York Life Insurance Company
......................... PA Secondary Fund VI Coinvestments, LP ....... |..DE.....|......NIA....... [PASF VI GP, LLC ........ceeeeeeeeieereeeeeeeeeeee.. [ Ownership.. ..68.140 ....[New York Life Insurance Company ...
......................................... PA Secondary Fund VI, LP .. PASF VI GP, LLC ....ceoeeeeeeeeeeeeeeeeeeeeennnnn. | Ounership.. ..68.140 ....[New York Life Insurance Company ...
.......... PARAF GP, LLC .. DE... Apogem Capital LLC .............eeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Private Advisors Real Assets Fund, LP ..DE.....|......NIA....... | PARAF GP, LLC . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... PARAF Carry Parent, LLC .... . | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... PARAF Carry, LLC PARAF Carry Parent, LLC ...........ccccevveeenn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... PASCCIF GP, LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees Apogem Capital LLC ............cceeeeeeeeeennnn.. | Ownership .100.000 ...|New York Life Insurance Company
Private Advisors Small Company Coinvestment
.......... 47-5230804 .. [ .....coeeeenn [0001660017 . | coeveeeieeenieeeiieeeieeeens [FUNA, LR cieeeeeeeeeenieeens | DB | e NTALLL L [PASCCIF GP, LLC oeeevieeieeeiieeeieeeeeeen. [ Ounership .100.000 ... |New York Life Insurance Company
Private Advisors Small Company Coinvestment
.......... ..|81-4614299 .. 0001691962 .. Fund ERISA, LP . PASCCIF GP, LLC ...ceoveeeveeerveeeseeeennneen. | Ounership.. .100.000 ... |New York Life Insurance Company ...
......................... PASCCIF Il GP, LLC . Apogem Capital LLC ................eeeeeeennnnn.. | Ounership.. .100.000 ...|New York Life Insurance Company ...
......................... PA Small Company Coinvestment Fund I1, LP ... {.. PASCCIF Il GP, LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... PA Small Company Coinvestment Fund || LP .... .. |PASCCIF Il GP, LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... PASCCIF Carry Parent, LLC .......ccennnn. .. | Apogem Capital LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-5472308 .. PASCCIF Carry, LLC . . |PASCCIF Carry Parent, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... ...| 82-3120890 .. PARAF Il GP LLC Apogem Capital LLC .............eeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... ...| 82-3541209 .. Private Advisors Real Assets Fund Il LP ..... PARAF 11 GP LLC ...ooeeeeeeeeeeeeeeeeeeeeennnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... ..| 82-3541209 .. PA Contract Resources, LLC .......cccccuunnnnneeee Private Advisors Real Assets Fund Il LP ... |Ownership.. .100.000 ...[New York Life Insurance Company ...




8L°€l

STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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) *
86-1973380 .. PARAF |11 GP LLC Apogem Capital LLC .... Ownership .100.000 ...|New York Life Insurance Company . .
86-1678206 PA Real Assets Fund II1, LP .. .. |PARAF 111 GP LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
87-1875231 SAF GP LLC wovvevvevieeeeeeeees .. | Apogem Capital LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
87-1371149 Social Advancement Fund, LP .. |SAF GP LLC ............ . | Ownership.. ..}.100.000 ...|New York Life Insurance Company
83-2670366 Washington Pike GP, LLC . .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company
83-2634832 Washington Pike, LP . .. [Washington Pike GP, LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company
84-5036706 RLP Fund GP, LLC ..... . | Apogem Capital LLC ....... Ownership.. .100.000 ...|New York Life Insurance Company
..| 84-5053710 .. RLP Fund, LP (RLPLP) .. . [New York Life Insurance Company .. Ownership.. 30.000 ....|New York Life Insurance Company
84-5053710 .. RLP Fund, LP (RLPLP) .. RidgeLake Partners GP, LLC Ownership 70.000 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
............................................................................ 88-2116464 .. | ..oevvvvvveene | wevvvrvnnnnninnn | i | (RLPCOLP) oooeeieii | DB L NTALLLLL. [RidgeLake Partners GP, LLC ............cceeeee. |OWNErShip....eeeeeeeeeneneinininnnnnnnnnnnnnp. 100000 ... |New York Life Insurance Company ........ |....NO.....].cee s
......................................................................................................................................................... RLP Glacier Manager Investor LLC ............... |..DE.....|......NIA....... [RidgeLake Partners, LP (RLPLP) ............... | Ownership.......ccccooeiiiiiiiiinnnnnnnnd .. 72,000 ....|New York Life Insurance Company ........ |....NO....o|ceee oonn
RidgeLake Co-Investment Partners, LP
RLP Glacier Manager Investor LLC .. LDE] e NIA....... (RLPCOLP) Ownership ..28.000 ....|New York Life Insurance Company
RLP Glacier GP Investor LLC LDE ] NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ..72.000 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Glacier GP Investor LLC LDE ] NIA....... (RLPCOLP) Ownership ..28.000 ....|New York Life Insurance Company
RLP Evergreen LLC RidgeLake Partners, LP (RLPLP) .... Ownership ..72.000 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Evergreen LLC (RLPCOLP) Ownership ..28.000 ....|New York Life Insurance Company
RLP Gemini LLC .... . .NIA....... |RidgeLake Partners, LP (RLPLP) . [Ownership.. ..}.100.000 ...|New York Life Insurance Company
RLP Navigator LLC ... LDE] e NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership .100.000 ...|New York Life Insurance Company
RLP Sigma LLC LDE ] NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership .100.000 ...|New York Life Insurance Company
RLP Sunrise GP Investor LLC .. LDE] e NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ..83.330 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Sunrise GP Investor LLC ......ccoeeeeeeeennnns CDE] e NIA....... (RLPCOLP) .eeeeeeeeeeeeeeeeeeeee e eeeeeeeeees OWNErship..cooeeeeeeeeeeeeee e .16.660 ....|New York Life Insurance Company ........ N0 e
RLP Sunrise Manager Investor LLC ............... CDE] e NIA....... RidgeLake Partners, LP (RLPLP) ............... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..83.330 ....[New York Life Insurance Company ........ N0
RidgeLake Co-Investment Partners, LP
RLP Sunrise Manager Investor LLC ............... CDE] e NIA....... (RLPCOLP) Ownership ..16.660 ....|New York Life Insurance Company
RLP Triple GP Investor LLC .... RidgeLake Partners, LP (RLPLP) .... Ownership ..82.010 ....|New York Life Insurance Company
RidgeLake Co-Investment Partners,
RLP Triple GP Investor LLC LDE] e NIA....... (RLPCOLP) Ownership ..17.980 ....[New York Life Insurance Company . N0 e
RLP Triple Manager Investor LLC LDE ] NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ..82.010 ....[New York Life Insurance Company . N0
RidgeLake Co-Investment Partners, LP
RLP Triple Manager Investor LLC ................ LDE ] NIA....... (RLPCOLP) .o OWNErSNip...cceeeeriieeeeeeriieeeeee 17.980 ....|New York Life Insurance Company ........ N0
RidgeLake Co-Investment Partners, LP
RLP Fund Il GP LLC .. (RLPCOLP) Ownership .... |New York Life Insurance Company
RLP Fund Il LP .... .|RLP Fund Il GP LLC . . | Ownership.. ... |New York Life Insurance Company
RLP Profit Share (PA), LLC . |Employees .......cccuunee. . | Ownership.. ..|New York Life Insurance Company
RLP Profit Share (PA), LLC .... New York Life Insurance Company . | Ownership ..|New York Life Insurance Company
RLP Profit Share (0APC), LLC Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership ..|New York Life Insurance Company
The Hedged Strategies Fund LLC .. . |Ex-Employees (3 Non-Managing Memebers) Ownership.. ..|New York Life Insurance Company

22-3704242 ..

0001103598 ..

The Hedged Strategies Fund LLC

NYLCAP Holdings
Jacob Ballas Capital India Private Limited

Industrial Assets Holdings Limited
JB Cerestra Investment Management LLP

NYLIM Service Company LLC

. |NYLCAP Holdings (Mauritius) .

Apogem
New York Life Investment Management
Holdings LLC

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

Ownership

Ownership

. | Ownership..

Ownership
Ownership

Ownership

.100.000 ...

. |New York Life

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

Insurance Company

New York Life Insurance Company

Insurance Company .

Insurance Company .
Insurance Company .
Insurance Company .
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New York Life Investment Management
......................................................................................................................................................... NYL Workforce GP LLC .........eeeeeeemmmmennnnnnnnnn |2 DEeeiis] ce s NIALLLcoo [Holdings LLC e | OWNErShipL e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . oonn
New York Life Investment Management
.......... New York Life Investment Management LLC ...... Holdings LLC .......cccooouuunnininnnnnnnnnnnnnnnn. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NYLIM Fund I1 GP, LLC ... .. [New York Life Investment Management LLC ... |Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYLIM-TND, LLC . . [NYLIM Fund Il GP, LLC .. . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... . WFHG, GP LLC .... . [New York Life Investment Management LLC ... |Ownership.. .50.000 ....|New York Life Insurance Company
.......... 4643807 Workforce Housing Fund | - 2007, LP WFHG, GP LLC .....cceeveeeeeiieieieiieeeeeeeeeeeee.. | Ownership.. ..50.000 ....[New York Life Insurance Company ...
New York Life Investment Management
......................................................................................................................................................... Index|Q Holdings LLC .......ccceveeeeiiiineeeeens | DEcct] oot NTALL L [Holdings LLC oo | Qunership.. e} . 100,000 .. [New York Life Insurance Company ........ [....NO....|.... .....
New York Life Investment Management
.......... 02-0811751 .. | .............. [0001483922 .. IndexIQ LLC .. | W DB U NTALL L [Holdings LLC ..o | Ouner ship ..74.370 ....[New York Life Insurance Company ........ [....NO......|..... .....
.......... ..| 02-0811751 .. 0001483922 .. Index|Q LLC ..ooeeeieieeiiiiieeeeeeeiieeeeeeeenee | . DEaciit] oo  NTAL L. [ Index]Q Holdings Inc. .. Ownership.. ..25.630 ....[New York Life Insurance Company ... LNOL] e
.......... IndexIQ Trust .....ccooeeiiiiiii | DB U NTALLLLLL [ Index]Q LLC ... 0.000 .... [New York Life Insurance Company ... N0
.......... Index|Q Advisors LLC ......cceeevvuvveeeennnccnees | DB et NTAG L [ IndeXTQ LLC e | OWNETSRIP. e} . 100,000 .. [New York Life Insurance Company ........ |....NO.....f.cccc wooee
New York Life Insurance and Annuity
.......... New York Life Investments Active ETF Trust . DE.....[......NIA....... | Corporation ...........cccoeurrrrrrrrrrrrrunnnnnnnnnn | Ounership.. ..98.500 ....|New York Life Insurance Company ...
.......... NYLI CBRE Real Assets ETF .... .. DE... veeeee. | New York Life Investment Management LLC ... |Ownership.. .94.900 ....|New York Life Insurance Company
.......... NYLI MacKay Core Plus Bond ETF ... .. DE.....].....NIA....... [New York Life Investment Management LLC ... [Ownership.. ..94.540 ....[New York Life Insurance Company ...
NYLI MacKay California Muni Intermediate ETF
......................................... New York Life Investment Management LLC ... |Ownership.. ..37.300 ....[New York Life Insurance Company ...
.......... NYLI MacKay High Income ETF . . [New York Life Investment Management LLC ... |Ownership.. .92.000 ....|New York Life Insurance Company
.......... NYLI  Winslow Focused Large Cap Growth ETF . New York Life Investment Management LLC ... |Ownership.. ..83.400 ....[New York Life Insurance Company ...
.......... NYLI Winslow Large Cap Growth ETF .... New York Life Investment Management LLC ... |Ownership.. ..90.400 ....[New York Life Insurance Company ...
.......... NYLI MacKay Securitized Income ETF .... New York Life Investment Management LLC ... |Ownership.. ..80.500 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... NYLI MacKay Securitized Income ETF ............ DE.....[......NIA....... | Corporation ...........cccoeurrrrrrrrvrrrrvrnnnnnnnn. | Qunership ..17.600 ....|New York Life Insurance Company ........ |....NO......|eeee nns
New York Life Insurance and Annuity
.......... NYLI MacKay Muni Short Duration ETF ........... |.eeeeeeend vevvvnns veveennns [ Corporation coooeeeeeeiiiiiiiiiiiiiiieiieeeeeeeeeee.. | Ownership ..94.700 ....[New York Life Insurance Company ........ |....NO......|eeee nns
.......... New York Life Investments ETF Trust .. DE.....]......NIA....... [New York Life Insurance Company .............. [Ownership.. ..10.200 ....[New York Life Insurance Company ... N0 e
.......... NYLI 500 International ETF .. DE.....].....NIA....... [New York Life Investment Management LLC ... [Ownership.. ..53.620 ....|New York Life Insurance Company ... N0
New York Life Insurance and Annuity
.......... NYLI Engender Equality ETF .........cccoovunnnnn | .. DEouiis] oene NIALLLL.LL [ Corporation cooeeeeeeeeiiiiieiiieiiiieeeeeeeeeeeeee.. | Ownership ..72.810 ....[New York Life Insurance Company ........ |....NO......|eeee nns
NYLI FTSE International Equity Currency
.......... Neutral ETF New York Life Investment Management LLC ... |Ownership.. ..10.200 ....[New York Life Insurance Company ...
.......... NYLI Global Equity R&D Leaders ETF .. [New York Life Investment Management LLC ... |Ownership.. .84.700 ....|New York Life Insurance Company
.......... NYLI Healthy Hearts ETF ............. . [New York Life Investment Management LLC ... |Ownership.. .66.150 ....|New York Life Insurance Company
.......... NYLI CRBE NexGen Real Estate ETF . New York Life Investment Management LLC ... |Ownership.. ..56.520 ....[New York Life Insurance Company ...
.......... NYLI Candriam International Equity ETF ..... New York Life Investment Management LLC ... |Ownership.. ..80.300 ....[New York Life Insurance Company ...
.......... NYLI Candriam U.S. Mid Cap Equity ETF .. .. [New York Life Investment Management LLC ... |Ownership.. .99.500 ....|New York Life Insurance Company
.......... NYLI Candriam U.S. Large Cap Equity ETF . . [New York Life Investment Management LLC ... |Ownership.. .68.700 ....|New York Life Insurance Company
.......... NYLI U.S. Large Cap R&D Leaders ETF ........... New York Life Investment Management LLC ... |Ownership.. ..83.200 ....[New York Life Insurance Company ...
New York Life Investment Management Holdings New York Life Investment Management
.......... International .......cccooeiiiiiiiiiiiii [ WLUK O NTAL L | Holdings LLC e | QunerShip. e . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
New York Life Investment Management Holdings New York Life Investment Management
.......... Il International ........cooooveeeeenennn [ LUK . NTAL..... |Holdings International ..............ccccccccccc. | Ounership. ... 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
New York Life Investment Management
.......... Candriam Group . . |Holdings Il International . | Ownership.. 100.000 ...|New York Life Insurance Company .
.......... KTA Holdco Candriam Luxembourg . [Ownership.. ..66.670 ....|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... KTA Holdco .... ..LUX... Corporation . . | Ownership.. ..33.330 ....[New York Life Insurance Company ... LNO e
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.......... Kartesia Management SA ..............cceeeeeeeeenn. | LUK KTA Holdco Ownership.. ..33.000 ....[New York Life Insurance Company ... vl N0
.......... Kartesia Italy Branch ..........ccccoooooinnnnn | LUK Kartesia Management SA ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Spain Branch ............ccceeeeeieeeeeenn | LUK Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Netherlands Branch ...................... | ..LUX.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Germany Branch . LLUX.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia France ..FRA. . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia K Ltd. .... ... |..GBR.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Belgium ...........ccoouueeemmenennnnnnnnnnnn | BEL.... Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia Credit FFS ........coeeeeeeeeeeeenennnen. | LFRALLLL Kartesia Management SA ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Kartesia GP 111 .ooooeeeeeiiieeeeeeeeeeeeeeeeeen | LUK Kartesia Management SA .......................... | Ownership .100.000 ...|New York Life Insurance Company
Kartesia Credit Opportunities I11 S.C.A.,
......................................................................................................................................................... SICAV-SIF oo | LUK e NTALLL [Kartesia GP O TTT e | OWNETShPL L} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
Kartesia Credit Opportunities 11 S.C.A.,
......................................................................................................................................................... Kartesia Securities .......oooveeeeeeeeeeeeeeeeeneens | LUK e NTAL L [ STCAVSSTF e | Ownership...eeeieeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . oois
Kartesia Credit Opportunities 11 S.C.A.,
......................................................................................................................................................... Kartesia 11 Topco S.a.r.l. .ooooerrrernennnnnns | LUK et NTAL L [ STCAVSSTF e | Ownership...eeeieeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oof o ooin
......................................................................................................................................................... Kartesia GP IV .....cccoevvnennenennnnnnnniinnnnnnnnn | LUXooiu) o NIALLLL [Kartesia Management SA ......................... | Ownership.....coooeeeeiiiiiiicnnnnnnnnnnp . 100000 ... |New York Life Insurance Company ........ |....NO.....].ee ooin
Kartesia Credit Opportunities IV SCS SICAV-
......................................................................................................................................................... SIF e | GLUKGL U NTAGLLL | Kartesia BRIV L | QWnerShipL ] . 100,000 | New York Life Insurance Company ........ [....NO....]... ...
Kartesia Credit Opportunities IV SCS
......................................................................................................................................................... Kartesia Securities IV ...oooovveeeeeeeeeeeeeeennnns | LUK et s NTAL [ SICAV-SIF ceeeeeeeeeeeeeeeeeeeeeeeeeeees | OWnETShip..aeeieeeennnp . 100,000 ... | New York Life Insurance Company ........ |....NO...... oonn
Kartesia Credit Opportunities IV SCS
.......... Kartesia IV Topco S.a.r.1. ..ocovevnieiinnnnnn | LUK SICAV-SIF ..ooiiiiiiiiiciievieecieeeeieeeeee. [ Ounership .100.000 ... |New York Life Insurance Company ........ [....NO......| e e
.......... Kartesia Master GP ...........cccooecieeeeeninens | LUK L. Kartesia Management SA ... Ownership.. .100.000 ... |New York Life Insurance Company ... SN0
.......... Kartesia Credit Opportunities V Feeder SCS . |..LUX.... Kartesia Master GP Ounership.. .100.000 ... |New York Life Insurance Company ... N0
Kartesia Senior Opportunities | SCS, SICAV-
.......... RAIF eeieeiiiiieiiiivnieeievieneesennsnsnnnnnnnnnnnnnens | LUK Kartesia Master GP ................ccceeeeunnnnnn. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......|eeee nns
Kartesia Senior Opportunities | SCS,
.......... KASS Unleveled S.a.r.1. . LLUX.... SICAV-RAIF Ounership.. .100.000 ... |New York Life Insurance Company ...
.......... KSO | Topco S.a.r.l. .. ..LUX. . |KASS Unleveled S.a.r.1. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Credit Opportunities V SCS ..LUX. . |Kartesia Master GP . | Ownership.. .100.000 ... |New York Life Insurance Company
.......... Kartesia Securities V S.a.r.l. ... | LUK, ... Kartesia Credit Opportunities V SCS ........ [Ownership.. .100.000 ... |New York Life Insurance Company ...
.......... Kartesia Credit Opportunities VI Feeder SCS |..LUX.... Kartesia Master GP ............cccceveeenneen. [Ounership.. .100.000 ... |New York Life Insurance Company ...
.......... Kartesia Credit Opportunities VI SCS ......... |..LUX. .. |Kartesia Master GP ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Securities VI SCS S.?.r.1. ..LUX. .. |Kartesia Credit Opportunities VI SCS .......|Ownership.. .100.000 ... |New York Life Insurance Company
.......... Kartesia VI Topco S.2.r.l. ...... ..LUX. . |Kartesia Credit Opportunities VI SCS . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... Flexam Invest Asset Management ... ..FRA... Kartesia Master GP ............cccceveeenneen. [Ounership.. ..51.000 ....|New York Life Insurance Company ...
.......... FIAM HLD SAS ..FRA.. Flexam Invest Asset Management .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Flexam Invest France Management SAS .. ..FRA. C|FIAMHD SAS .o Ounership.. .100.000 ... |New York Life Insurance Company
.......... Flexam Tangible Asset Income Fund 11 SLP .... |..FRA. . |Flexam Invest France Management SAS . . | Ownership.. .100.000 ... |New York Life Insurance Company
.......... Flexam Invest Lux Management S.2.r.1. ........ |..LUX... FIAMHLD SAS ....oovvvveiiieiiiiiiieeeiieeeene. | Ounership.. .100.000 ... |New York Life Insurance Company ...
Flexam Tangible Asset Income Fund S.C.A.,
.......... SICAV-RAIF eeeiiiiiiiiieieeieeeeeeeeeeeeeeeeeeeeeeeeens | LUK Flexam Invest Lux Management S.?.r.I. ..... |Ownership .100.000 ...|New York Life Insurance Company
Flexam Tangible Asset Income Fund S.C.A.,
.......... Flexam Invest Operations S.2.r.1. .. LLUX.... SICAV-RAIF Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Luxco S.a.r.1. ...ccccuunnnnee LUX.... Candriam Group .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Luxembourg (CANLUX) .........eeevvvennnnn | LUK Candriam Group Ownership.. ..97.000 ....[New York Life Insurance Company ...
.......... Candriam Belgium .... . |Candriam Luxembourg .. . [Ownership.. 100.000 ...|New York Life Insurance Company
.......... Candriam France ... . | Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Candriam K Establishment . . |Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... Candriam Germany Branch .... Candriam Luxembourg .. . [Ownership.. .100.000 ...[New York Life Insurance Company ...
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.......... Candriam US Branch Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......... Candriam Spain Branch ... Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Nether lands Branch . Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam MENA Branch Candriam Luxembourg .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Nordic Branch Candriam Luxemborug .. . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Candriam Monétaire SICAV . |Candriam Belgium ... Ownership.. .2.310 .... |New York Life Insurance Company
.......... Candriam Monétaire SICAV .. Candriam France .... . | Ownership.. ..1.920 .... [New York Life Insurance Company ...
.......... Candriam Monétaire SICAV .. Cordius CIG . | Ownership.. . [New York Life Insurance Company ...

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

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

Candriam Switzerland LLC ..

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

Candriam Luxembourg ..

. [Ownership..

.|New York Life Insurance Company ...

leel

.......... S.W.1.F.T. SCRL Candriam Luxemborug .. . [Ownership.. . [New York Life Insurance Company ...
.......... Cordius .. Candriam Luxembourg (CANLUX) . Ownership.. ..[New York Life Insurance Company ...
.......... Cordius .. .. |Candriam Belgium ............... . | Ownership.. .. [New York Life Insurance Company
.......... Cordius CIG .. . |Candriam Luxembourg (CANLUX) . . | Ownership.. ..|New York Life Insurance Company
.......... Cordius CIG .............. . |Candriam Belgium Ownership.. ..|New York Life Insurance Company

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

Candriam Absolute Return ..

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

. | Ownership..
. | Ownership..

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

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

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

Candriam Equities L Europe Optimum Quality . Cordius CIG ... . | Ounership . |New York Life Insurance Company ...
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......................................................................................................................................................... Candriam Equities L Global Income ........cceeve | vevevvnnnnd cevvvvee veveennnn [Cordius CIG oooeeeeeeeeeeieeiiieiieeeeeeeeeeee.. | Ownership coveeeeeeeeeeeeeiieeeeeeeeeeeee oo 0.040 .. [ New York Life Insurance Company ........ |....NO....oeeee oois
Candriam Equities L Risk Arbitrage
.......... Opportunities Cordius CIG ... . | Ownership .. 0.030 .... [New York Life Insurance Company ...
.......... Candriam Equities L US Edge . .| Cordius CIG . | Ownership . 0.010 .... |New York Life Insurance Company
.......... Candriam Equities L World Edge ... Cordius CIG . | Ownership ... 0.050 .... |New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Equities L World Edge .........ccceeeen | vevervvnnnd vevvvnns weveeenns [ Corporation cooeeeeeeiiiiiiiiiiiiiiiiieieeeeeeeeeee.. | Ownership ...86.630 ....|New York Life Insurance Company
New York Life Insurance and Annuity
.......... Candriam Impact One ..ooovvvvveeveeiieeeieeeeeeeennns [ o1 Corporation . | Ownership.. ..30.620 ....|New York Life Insurance Company ...
.......... Candriam L ...ccceeeeenns . | Cordius CIG . | Ownership.. .0.080 .... |New York Life Insurance Company
.......... Candriam L Dynamic Asset Allocation .. . Cordius CIG ... . | Ownership.. .. 7.170 .... [New York Life Insurance Company ...
.......... Candriam L Multi-Asset Income & Growth .......[.. Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam L Multi-Asset Premia . . | Cordius CIG . | Ownership.. . 0.040 .... |New York Life Insurance Company

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

Candriam Money Market .. s
COrdius ClG woeveeeeeeeieeieeieeee e

Candriam M .
Candriam M Global Trading ...........cevvvvvvennns .
Candriam M Impact Finance ...........ccceeeeenns
Candriam M Multi Strategies

Candriam Money Market
Candriam Money Market Euro
Candriam Money Market Euro AAA
Candriam Money Market USD Sustainable ........ .
Canrdriam Risk Arbitrage .........cccccecuuuunnnnee .FRA...

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

. |Other....

Ownership
New York Life Insurance and Annuity
Candriam Sustainable .........cccceeeiiiiiiiis LUX.... Corporation ... . | Ownership..
Candriam Sustainable ........... ..LUX. .. |Cordius CIG . | Ownership..
Candriam Sustainable Bond Global oo | -LUX. . | Cordius CIG . | Ownership..
Candriam Sustainable Bond Global High Yield |..LUX.... Cordius CIG . | Ownership..
New York Life Insurance and Annuity
Candriam Sustainable Bond Impact ............... LUK NIA....... Corporation .oooeeeeeeeeeeeieeiiiieeeeeeeeeeeeeeees Ownership
Candriam Sustainable Defensive Asset
AlTocation .ooooeeeeeeiiiiiiiiiii LUK NIA....... Cordius ClIG vovveeeeeeeeeeeeeeeeeeeeeeeeee e Ownership
Candriam Sustainable Equity Children ......... LUK NIA....... Cordius ClIG oveeeeeeeeeee e Ownership
Candriam Sustainable Equity Emerging Markets
Ex-China ....oooooiiiiiii . Cordius ClIG oveeeeeeeeeee e Ownership
Candriam Sustainable Equity Water ............. Cordius CIG ... . | Ownership..
Candriam Sustainable Equity Future Mobility .. |Cordius CIG . | Ownership..
Candriam World Alternative ... .. |Cordius CIG . | Ownership..
Candriam World Alternative Alphamax . | Cordius CIG . | Ownership..
Cleome Index Euro Long Term Bonds Cleome Index .. Ownership..
Cleome Index Short Term Bonds .. Cleome Index Ownership..

Cleome Index
New York Life Insurance and Annunity

Cleome Index World Equities Ownership..

.............................................................. NYL GF e | LUK e NTAGL L [ Corporation coveeeeeeeeeceeeceiiecceeeeeeeeeeeeeeeees [ OWNEISHID. e
New York Life Investment Management

.............................................................. NYL GF oeeeeneenn | LUK e NTAGL L [HOTingS LLC e [ OWNETSPD e e

.............................................................. NYL GF eeeeeeeieeereeeieeenreeesireessneeenenee | LUK e NTAG | COPAiUS CIG e | OUNEPSRIP e e
NYL GF AUSBIL Global Essential Infrastructurel New York Life Insurance and Annuity

.......................................................................................................................... LUX....f o NTAL s | Corporat ion s [ OWREE SR P
NYL GF AUSBIL Global Essential Infrastructuref New York Life Investment Management

.......................................................................................................................... LUX....J...... NIA....... |Holdings LLC .......ccceeveerrreeenennnnnnneenneeeee. [OWREIShIP. e

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

CCP IV (GP) LLP

Curzon Capital Partners IV GP Limited

Ownership..

..|New York Life

Insurance Company ...
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.......... Curzon Capital Partners IV LP .........cceeeeeen | ..GBR.... Curzon Capital Partners IV GP Limited ..... |Ownership.. .100.000 ...|New York Life Insurance Company ... vl N0
.......... Curzon Capital Partners IV S.a.r.l. ........... | ..LUX.... Curzon Capital Partners IV LP ................ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV Bolt FinCo S.a.r.l. ... LLUX.... Curzon Capital Partners IV S.a.r.| . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV IREF 1 Holding Sarl ... LUX.... Curzon Capital Partners IV LP Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV IREF 1 LATALL CCP IV IREF 1 Holding Sarl Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV Bolt 1 Sarl . ..LUX. . |Curzon Capital Partners IV LP Ownership.. 100.000 ...|New York Life Insurance Company
.......... Stratford City Offices Jersey Unit . .. |..GBR.... CCP IV Bolt 1 Sarl Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... Stratford City Offices Jersey Unit ............ |..GBR.... CCP 1V Bolt 2 Sarl Ownership.. ..50.000 ....[New York Life Insurance Company ...
.......... Bolt Nominee 1 Limited .........cccoouvvrvvunennnnnn | .GBR.... Stratford City Offices Jersey Unit .......... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Bolt Nominee 2 Limited .. ..GBR.... Stratford City Offices Jersey Unit .. Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV Bolt 2 Sarl ..LUX. . |Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... CCP 1V Erneside Holding Sarl ... | -LUX.... Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV France Investments Sarl ... LUK Curzon Capital Partners IV LP ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... OPPCI CCP IV France Investments .. LFRA.... CCP IV France Investments Sarl . . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... SCI Escape Cordeliers .... .FRA.... OPPCI CCP IV France Investments ... Ownership.. ..99.000 ....[New York Life Insurance Company ...
.......... SCI Escape Cordeliers .... .. |..FRA.... CCP IV France Investments Sarl .... Ownership.. .. 1.000 .... [New York Life Insurance Company ...
The Forum, Solent, Management Company Limited
.......... CCP 1V Solent Sarl Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... SBP Management Limited .|CCP IV Solent Sarl Ownership.. .27.830 ....|New York Life Insurance Company
.......... CCP IV (GP) Sar!l ..oeeeeeeeeiiiiiiiiiiiiieeeeees Curzon Capital Partners IV LP ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV Kerin Luxembourg Sarl ........cccceeunnnen Curzon Capital Partners IV LP Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 1V SCSP e CCP 1V Kerin Luxembourg Sarl (PUX) ......... |Ownership.. ..74.000 ....[New York Life Insurance Company ...
.......... Kerin Holding Sarl CCP IV Kerin Luxembourg Sarl (PUX) ......... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP IV K Holding Sarl .. ..LUX. . |Kerin Holding Sarl Ownership.. .100.000 ...|New York Life Insurance Company
.......... Cardiff Gate RP Limited Sarl .......cccccvvvnnnnn | LUK CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Rotherham Foundry RP Limited Sarl .............. | ..LUX... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Warrington Riverside RP Limited Sarl .......... |..LUX... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Birmingham Ravenside RP Limited Sarl .......... CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Walsall Bescot RP Limited Sarl ... .|CCP IV K Holding Sarl . . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... RW Sofas Limited Sarl CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Milton Keynes RP Limited CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Bangor Springill RP Limited Sar | CCP IV K Holding Sarl .... . [Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 3 Incentive Partners (GP) Limited ..... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 3 Incentive Partners LP . . |EPISO 3 Incentive Partners (GP) Limited ... |Ownership.. 100.000 ...|New York Life Insurance Company
.......... EPISO 3 (GP) LLP Tristan Capital Partners LLP ................. |Ownership.. ..64.000 ....[New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 3 LP ....ccvvvvvvvvvvveevevennnenennnns | 2GBR...) oo NIALLLL.. [EPISO 3 GP LLP ..eeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
.......... EPISO 3 L.P. . ..GBR... Opportunities 3 LP ... Ounership.. .100.000 ... |New York Life Insurance Company ...
.......... EPISO 3 Luxembourg Holding S.a.r. 1. ..LUX. J|EPISO 3 L.P. ........... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EP1SO 3 Wave Holding S.a.r.l. ........ EP1SO 3 Luxembourg Holding S.a.r.l. ........ [Ouwnership.. .100.000 ... |New York Life Insurance Company ...
.......... EPISO 4 (GP) Il Sarl Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 4 Student Housing SCSp .|EPISO 4 GP Il Sarl Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 (GP) LLP Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 4 LP ....coovvvvvvveeeeveeneeeeeeeenene | GBR....) ool NTALLLL.. [EPISO 4 GP LLP oo [ Ownershipa. ..} . 100,000 ... | New York Life Insurance Company
European Property Investors Special
.......... EPISO 4 Caeser Holding Sarl ..GBR. . |Opportunities 4 LP ... Ownership.. 100.000 ...|New York Life Insurance Company .
.......... Trophy Value Added Fund LTALLL. EPISO 4 Caeser Holding Sarl Ownership.. ..74.150 ....[New York Life Insurance Company ...
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European Property Investors Special
Opportunities 4 LP ......coooviiiiiiiiiiiieens OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... |New York Life Insurance Company

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

EP Office 1 Spzzo ... ..POL... Powilse Power Station BV (NLD) .... Ownership .100.000 ...|New York Life Insurance Company .
EP Office 2 Spzzo ..POL... . |Powilse Power Station BV (NLD) . . | Ownership.. .}.100.000 ...|New York Life Insurance Company .
EP Retail Spzoo ..POL... Powilse Power Station BV (NLD) .... Ownership .100.000 ...|New York Life Insurance Company .
EP Apartments Spzoo . ..POL... Powilse Power Station BV (NLD) .... Ownership .100.000 ...|New York Life Insurance Company .
EP Hotel Spzoo ..POL... . |Powilse Power Station BV (NLD) . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 4 Twilight GP Limited .. | ..GBR.... EPISO 4 Luxembourg Holding Sarl .. Ownership .100.000 ...|New York Life Insurance Company .
EPISO 4 Twilight LP wevvveeeeiiiiiiiiiiiiiieeeeeeees ..GBR.... EPISO 4 Twilight GP Limited .... Ownership .100.000 ...|New York Life Insurance Company .
Twilight Ireland PRS Properties Eclipse DAC |..IRL....]...... .. |EPISO 4 Twilight LP . | Ownership.. .}.100.000 ...|New York Life Insurance Company .
EPISO 4 West Holding Sarl ......ccovvvvvvviiinnnnns LLUX....] EPISO 4 Luxembourg Holding Sarl .. . | Qunership ..97.500 ....[New York Life Insurance Company .

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

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

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

. | Ownership
. | Ownership..
. | Ownership

LWFRALL.

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

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

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

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

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

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

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

Curzon Capital
......................................................................................................................................................... CCP 5 Jersey Fragco 8 Limited .........cevvvvvvns |eeeevennnnd cuure NIAL  [SICAV-SIF Loiviiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeee. | OWNEIShiP..eeiiiieeen. b . 100,000 ... [ New York Life Insurance Company ........ |...NO.....].ceee ..o..
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Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 9 Limited ........eeeeveeennn | eevvemnnnnd coeee NIALLLod [STCAV=SIF oo | Ownership...eeeeeeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO.ooo oo oonn
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 10 Limited .......cccceeonn | eevvemnnnnd e e NIALLLo [ SICAV=SIF o | Ownershipa..eeeeeeeeeen ) . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . s
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 11 Limited .......cccoceunn | eevveennnnd e e NIALLLo [ STCAV=SIF e | Ownershipa..eeeeeeeeen . 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
Curzon Capital Partners 5 Long-Life SCA
.......... CCP 5 Long-Life Luxembourg S.a.r.l. .. SICAV=SIF .oeeiiieiiieieeieeeeeeeeieeeeeeeeeee.. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... CCP 5 LL GP Sarl Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Curzon Capital Partners 5 Long Life SCSp .... CCP 5 LL GP Sarl Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 5 Incentive Partners GP Limited ... .|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 5 Incentive Partners SLP EPISO 5 Incentive Partners GP Limited ..... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 5 (GP) Sarl ..ccevveeeeeiieiieieiiieeeeeeeee, Tristan Capital Partners LLP ................. |Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
.......... Opportunities 5 LP ..coevvvvevveveiiiiiiiiiiiiieennns EPISO 5 (GP) Sarl .....cceeeceveeeeeerinneeeeee. [ Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee nns
European Property Investors Special
.......... EPISO 5 Luxembourg Holding S.a.r. . Opportunities 5 LP Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... EPISO 5 Portfolio GP S.a.r.l. ........ . EPISO 5 Luxembourg Holding S.a.r.l. ........ |Ownership.. .100.000 ...|New York Life Insurance Company ... N0 e
.......... EPISO 5 Silver JV SCSP ..eevvvnnnnnnnnniiiiiiinnns EPISO 5 Portfolio GP S.a.r.l. ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... N0
.......... Sterling Square Holdings S.a.r.l. ... [ .. EPISO 5 Silver JV SCSp .......cccccuuuunnnnnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ... N0 e
European Property Investors Special
......................................................................................................................................................... Opportunities 5 SCSp-SICAV-SIF .........ccceeet EPISO 5 (GP) Sarl ...........eeeeeeeeeeeeeeeeeee.. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..cooi] eeee nis
European Property Investors Special
.......... E6 France Investments FPS-SICAV .. Opportunities 5 SCSp-SICAV-SIF ............... | Ownership.. ..90.790 ....[New York Life Insurance Company ...
.......... EPISO 5 Co-Investment SCSp .. |EPISO 5 (GP) Sarl .......... Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 (GP) S.a.r.l. ...... .|Tristan Capital Partners LLP . Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 6 Co-Investment SCSp ... EPISO 6 (GP) LLP Ownership.. .100.000 ...|New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 6 SCSp SICAV-SIF ..........c.... EPISO 6 (GP) LLP ....cevevvvevveeeeennivneeeennn. [ Ownership .100.000 ...|New York Life Insurance Company
European Property Investors Special
.......... EPISO 6 UK Investment Holdings Limited ....... Opportunities 6 SCSp SICAV-SIF ............... | Ownership ..64.000 ....|New York Life Insurance Company
.......... EPISO 6 Pegasus Holding Limited .. EPISO 6 K Investment Holdings Limited .... |Ownership.. ..64.000 ....[New York Life Insurance Company ...
.......... Pegasus Affordable Housing LLP .... EPISO 6 Pegasus Holding Limited (UK) ....... |Ownership.. ..62.000 ....[New York Life Insurance Company ...
.......... Pegasus Affordable Limited ... Pegasus Affordable Housing LLP (LK) . . | Ownership.. ..62.000 ....[New York Life Insurance Company ...
.......... Zen Housing Limited . |Pegasus Affordable Limited (UK) .. | Ownership.. .62.000 ....|New York Life Insurance Company
.......... EPISO 6 Waterfall Top Holdings Lmited ... EPISO 6 K Investment Holdings Limited .... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Waterfall LP EPISO 6 Waterfall Top Holdings Lmited ..... |Ownership.. .100.000 ...|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 . |Waterfall PropCo Limited . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Crossway Management Company .... Waterfall PropCo Limited ....................... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Turbine Management Company ... Waterfall PropCo Limited ....................... |Ownership .100.000 ...|New York Life Insurance Company ...
.......... EPISO 6 Phoenix JV LLP ..... .. |EPISO 6 K Portfolio GP Limited .. | Qunership ...50.000 ....|New York Life Insurance Company
.......... Phoenix Core Holdco Limited .. . |EPISO 6 Phoenix JV LLP (LK) . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Phoenix Core Propco Limited . Phoenix Core Holdco Limited ... .... | Ounership ..100.000 ... |New York Life Insurance Company ...
Phoenix Core Propco Limited (UK) - GP
.......... Cody TP Management Company Limited Guarantor ... Ownership ..........ccceeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ... N0 e
European Property Investors Specia
.......... EPISO 6 Luxembourg Holding S.a.r.l. ..... Opportunities 6 SCSP .......evvvvvvvvvveeennnnnn. | Ownership .100.000 ...|New York Life Insurance Company ... N0
.......... Phoenix Development Holding S.a.r.l. .... EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership ... ...99.000 ....|New York Life Insurance Company ... N0
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......................................................................................................................................................... Phoenix Development Holding S.a.r.l. ...ccccoee |eeeevvnnnnd ceeeee NIAL [ ThiTd Party coveeeeeeiiieiiiiiiiiiieieeeeeeeeeeeeeee. | Ownership ooeeeeeeeeeeeeeeeeeeeeeeeeeeee o, 1,000 .. [ New York Life Insurance Company ........ |....NO...oofoee oois
Phoenix Development Holding S.a.r.1. (LUX)
Phoenix DevCo S.a.r.l. ...... Ownership ... .J..100.000 ... |New York Life Insurance Company .
EPISO 6 Spectre JV Sarl . . . |EPISO 6 Luxembourg Holding Sarl . | Ownership.. .100.000 ...|New York Life Insurance Company .
EPISO 6 Spectre 1 Holding S.a.r.l. ............ EPISO 6 Spectre JV Sarl Ownership .100.000 ...|New York Life Insurance Company .
EPISO 6 Spectre 2 Holding S.a.r.1. ..... EPISO 6 Spectre JV Sarl .... Ownership .100.000 ...|New York Life Insurance Company .
EPISO 6 Spectre 3 Holding S.a.r. 1. . |EPISO 6 Spectre JV Sarl .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 6 Curado Holding S.a.r.1l. ......... EPISO 6 Luxembourg Holding Sarl Ownership .100.000 ...|New York Life Insurance Company .
Claybrook, S.L. ............ EPISO 6 Curado Holding S.a.r.l. ..... . | Ownership ..90.000 ....[New York Life Insurance Company .
Barnfield Spain, S.L. . . . |EPISO 6 Curado Holding S.a.r.I. .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EPISO 6 Macheth 2 Holding S.a.r.I. ............ EPISO 6 Luxembourg Holding Sarl . | Qunership .100.000 ...|New York Life Insurance Company .
Macbeth 4 SRL EPISO 6 Macbeth 2 Holding S.a.r.l. . Ownership .100.000 ...|New York Life Insurance Company .
Montague 1 Sarl ... . |EPISO 6 Romeo 2 Holding Sarl ... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
EP1SO 6 Moomin Holding Sarl .. EPISO 6 Luxembourg Holding Sarl .. . | Ownership .100.000 ...|New York Life Insurance Company .
EPISO 6 Siem Holding Sarl EPISO 6 Luxembourg Holding Sarl .. . | Qunership ..85.000 ....|New York Life Insurance Company .
EPISO 6 Siem Sarl ............. .. |EPISO 6 Siem Holding Sarl ....... Ownership.. ..|New York Life Insurance Company .
EPISO 6 Emerald Holdings S.a.r.| .. |EPISO 6 Luxembourg Holding Sarl Ownership.. ..[New York Life Insurance Company .
BCRE Leipzig Wohnen Nord B.V. ... .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .|New York Life Insurance Company .
BCRE Leipzig Wohnen Ost B.V .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .|New York Life Insurance Company .
BCRE Leipzig lWest Ost B.V. .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .|New York Life Insurance Company .
TAG Leipzig-Immobilien GmbH .. |EPISO 6 Emerald Holdings S.a.r.l. . | Ownership.. .|New York Life Insurance Company .
EPISO 6 Platinum Hlding S.a.r.1 .. |EPISO 6 Luxembourg Holding Sarl . | Ownership.. .|New York Life Insurance Company .
Frankurt Wohnland GmbH ... .. |EPISO 6 Platinum Hlding S.a.r.l .. Ownership.. .|New York Life Insurance Company .
EPISO 6 MB Holding S.a.r.l . . |EPISO 6 Luxembourg Holding Sarl . | Ownership.. ..[New York Life Insurance Company .

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

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

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

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

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

EE555555555555555555555555555555555555555585888588




8¢’¢tl

SCHEDULE Y

STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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 6 Panther GP Limited ... EPISO 6 Luxembourg Holding Sarl .............. |Ownership.. ..90.000 ....[New York Life Insurance Company ... vl N0
.......... EPISO 6 Panther JV SLP EPISO 6 Panther GP Limited .................... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... EPISO 6 Panther Hodco Limited EPISO 6 Panther JV SLP ............cccevvveeeeen. | Ounership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... EPISO 6 Panther Property Limited EPISO 6 Panther Hodco Limited ................ |Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... Point A Hotels (Web) Limited ....ccovvvvveeenenina | onn EPISO 6 Panther Property Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... Point A Hotels Limited . |Point A Hotels (Web) Limited .... . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... Raag St. Andrew Hotel Limited .................. EPISO 6 Panther Property Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Patrizia Hanover (St. Andrew) PUT .. Raag St. Andrew Hotel Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag Hotels Limited EPISO 6 Panther Property Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... QMK Pub Westminster Limited .........cccccceeeeis | o0 Raag Hotels Limited .. Ownership.. .100.000 ... |New York Life Insurance Company ... ..No
.......... RAAG OBS Limited .... . |Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... QMK OBS Limi ted RAAG OBS Limited . | Ownership.. .100.000 ... |New York Life Insurance Company ... ..No
.......... Raag Dublin Limited ... Raag Hotels Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... QMK Dublin Limited . Raag Dublin Limited .. . | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag Kensington Holdings Limited ............... Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... Raag Kesington Hotel Limited ... . |Raag Kensington Holdings Limited . | Ownership.. .100.000 ...|New York Life Insurance Company .. NO...
.......... QMK Kensington Limited Raag Kesington Hotel Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... ..No
.......... Raag lWestminster Holdings Limited .. Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Raag Wlestminster Hotel Limited . |Raag Westminster Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Westminster Limited . .. |Raag Westminster Hotel Limited Ownership.. .100.000 ... |New York Life Insurance Company ... No...
.......... Raag Liverpool Street Holdings Limited .. . |Raag Hotels Limited .............. . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Liverpool Street Hotel Limited Raag Liverpool Street Holdings Limited .... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... QMK Liverpool Street Limited Raag Liverpool Street Hotel Limited . Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Ragg Kings Cross Holdings Limited .. |Raag Hotels Limited .......cceeeeerenes Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Kings Cross Hotel Limited .. |Ragg Kings Cross Holdings Limited . Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK KX Limited ..oooeeriienieenenne . |Raag Kings Cross Hotel Limited Ownership.. .100.000 ... |New York Life Insurance Company ... No...
.......... Raag Paddintgon Holdings Limited ............... Raag Hotels Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Raag Paddington Hotel Limited ................... Raag Paddintgon Holdings Limited ............. | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... QMK Paddington Limited ........ .. |Raag Paddington Hotel Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Canary Wharf Limited . .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Canary Wharf Limited .. . |Raag Canary Wharf Holdings Limited . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... Raag Shoreditch Limited ........cccceeeinnnnnnne Raag Hotels Limited Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... QMK Shoreditch Limited .. Raag Shoreditch Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... Raag Aberdeen ............ .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... QMK Management Limited ........ .. |Raag Hotels Limited .. Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Incentive Partners GP Limited . .|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Incentive Partners SLP ................ TIPS One Incentive Partners GP Limited .... |Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... TIPS One GP Sarl Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... Tristan Income Plus Strategy One SCSp .| TIPS One GP Sarl ......ccceuvnnneen . [Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Alpha Holdings Sarl ......... ..|Tristan Income Plus Strategy One SCSp ..... |Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Alpha PV | Sarl ........ .| TIPS One Alpha Holdings Sarl . | Ownership.. .100.000 ...|New York Life Insurance Company ... No...
.......... TIPS One Co-Investment GP Sarl .................. | .. Tristan Capital Partners LLP Ownership.. .100.000 ...|New York Life Insurance Company ... ... No.
.......... TIPS One Co-Investment SCSp . TIPS One Co-Investment GP Sarl . Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... CCP IV (GP) LLP ..eeeeeeeeeeees ..|Tristan Capital Partners LLP . Ownership.. .50.000 ....|New York Life Insurance Company ... No...
.......... Curzon Capital Partners IV (GP) Limited ..|Tristan Capital Partners LLP . Ownership.. 100.000 ...|New York Life Insurance Company ... No...
.......... CCP 5 GP LLP .|Tristan Capital Partners LLP . . | Ownership.. .33.000 ....|New York Life Insurance Company ... No...
.......... CCP 5 Pool Partnership GP Limited .. Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ... ... N0
.......... CCP 5 Pool Partnership SLP ........ccoeeeeeeeenns CCP 5 Pool Partnership GP Limited ........... |Ownership......ccccccouvuvuununnnnnnnnnnnnnnp . 100.000 ... [New York Life Insurance Company ........ [...NO...oofoeee ..nnn
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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) *
Tristan Capital Partners Asset Management
......................................................................................................................................................... Limited ....ooeeveeeeeeeeeeenenienennnenneneennnnenennnns | .GBR.... oo NIAL.... [ Tristan Capital Partners LLP ................. |Ownership........cccccooiiiiiiiinnnnnnnnnnt . 100,000 ... |New York Life Insurance Company ........ |....NO...oof . ooin
Tristan Capital Partners Asset Management
......................................................................................................................................................... TCP SPAIN, SL .eeeeeeeeeeeeeeeeeeeeeenneeeenneneeneennn | ESPo ) U NTA L [Limited s | OWNETSRPL e} . 64,500 ... New York Life Insurance Company ........ |....NO.....].ccee ooin
Tristan Capital Partners Asset Management
......................................................................................................................................................... TCP France ..ooeeeeeeeeeeeeneeeeieeeeeeeeeeeeeeeeeeeeees | GBRL) U NTAL L [Limited s | OWNETSAPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO..oof . oonn
Tristan Capital Partners Asset Management
......................................................................................................................................................... TOP NL BV e | OBRL) U NTA L [Limited s | OWNETSAPL e} . 100,000 ... | New York Life Insurance Company ........ |....NO...oof.coee oonn
TCP Poland Spolka z ograniczona Tristan Capital Partners Asset Management
.......... odpowiedzialnoscia ..........eeeeeeeeeeeeeenennneenn. [ .POL.... Limited ..oeevveeiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeee. | Ownership .100.000 ...|New York Life Insurance Company
.......... TCP Co-Investment (GP) S.a.r.l. .. LLUX.... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... TCP Co-Investment SCSp LUX.... TCP Co-Investment (GP) S.a.r.l. ............. |Ownership.. .100.000 ...|New York Life Insurance Company ...
German Property Performance Partners
.......... Investors Feeder Verwaltungs GmbH .............. |..DEU.... TCP Incentive Partners (GP) S.a.r.l. .......|Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... EPISO 4 (GP) S.a.r.l. ..LUX. .. |Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 SCSp . ..LUX. .. |EPISO 4 (GP) S.a.r.l. .. . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 (GP) Il S.a.r.l. .. ..LUX. .|Tristan Capital Partners LLP . . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... EPISO 4 Student Housing SCSp ........cceeeeeeeee. | LUK Tristan (Holdings) Limited .................... |Ownership.. .100.000 ...|New York Life Insurance Company ...
New York Life Investment Management
.......... Ausbil Investment Management Limited . .| --AUS.... Holdings Il International . | Ownership.. ..81.460 ....[New York Life Insurance Company ...
.......... Ausbil Australia Pty. Ltd. .............. o |AUS.L Ausbil Investment Management Limited .. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Ausbil Asset Management Pty. Ltd. ..............|..AUS.... Ausbil Investment Management Limited ....... |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... Ausbil Global Infrastructure Pty. Limited ... |..AUS.... Ausbil Investment Management Limited ....... |Ownership.. ..55.000 ....[New York Life Insurance Company ...
Ausbil Investment Management Limited Employee
......................................... Share Trust .....cevvvveevieieeiiieeieeieeeeeeeeeeeeenns | LAUSLLLL Ausbil Investment Management Limited ....... |Ownership.. .100.000 ...|New York Life Insurance Company ...
New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil Global SmallCap Fund ............cceeeee. | AUS....) ooeo o NTALLL.... [ Corporation ..occeeeeeeiiiiiiiiiiiiiieieeieeeeeeeee.. | Ownership ..25.240 ....|New York Life Insurance Company
New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil Long Short Focus Fund ...........cccceee. | .AUS.... ... NIAL...... [ Corporation ......ccccceeeeeieieeiieeeeeeeeeeeeeee.. | Ownership ..27.19%4 ....|New York Life Insurance Company
New York Life Investment Management
.......... ..| 56-2412827 .. 0000914898 .. NYLIFE Distributors LLC . Holdings LLC ......cccoeevuunvnenninnnnnnnnnennnnnn. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... ... | 3663273 . . Huntsville NYL LLC .. .. [NYLife Real Estate Holdings, LLC .. Ownership.. .100.000 ...|New York Life Insurance Company
.......... REEP-IND Forest Park NJ LLC . . [NYLife Real Estate Holdings, LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......................... FP Building 4 LLC ... REEP-IND Forest Park NJ LLC Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... FP Building 1-2-3 LLC ... REEP-IND Forest Park NJ LLC ... Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... FP Building 17, LLC ... .. |REEP-IND Forest Park NJ LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... FP Building 20, LLC ... .. |REEP-IND Forest Park NJ LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... FP Mantua Grove LLC . | REEP-IND Forest Park NJ LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... FP Lot 1.01 LLC REEP-IND Forest Park NJ LLC ... . | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-IND NJ LLC ... NYLife Real Estate Holdings, LLC ............ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NJIND JV LLC ....... .. |REEP-IND NJ LLC .......... Ownership.. .93.000 ....|New York Life Insurance Company
.......... NJIND Hook Road LLC . .. [NJIND JV LLC .. . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NJIND Bay Avenue LLC .. . [NJIND JV LLC .. .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NJIND Bay Avenue Urban Renewal LLC ............ NJIND JV LLC ... e eeeeee. | Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... NJIND Corbin Street LLC ....evveneiiiiiiiiiinnnee NJIND JV LLC ...eeeeeeeeeeeeeeeeeeee e ennenn.. | Ounership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-MF Cumber land TN LLC . .. [NYLife Real Estate Holdings, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Cumber land Apartments, LLC .. .. | REEP-MF Cumber land TN LLC ..... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... REEP-MF Marina Landing WA LLC . . [NYLife Real Estate Holdings, LLC Ownership.. 100.000 ...|New York Life Insurance Company
.......... REEP-SP Marina Landing LLC REEP-MF Marina Landing WA LLC .... | Ownership.. ..98.000 ....[New York Life Insurance Company ...
.......... REEP-MF Woodridge IL LLC NYLife Real Estate Holdings, LLC ............ |Ownership.. .100.000 ...|New York Life Insurance Company ...
.......... REEP-RTL SASI GA LLC NYLife Real Estate Holdings, LLC ............ |Ownership.. .100.000 ...[New York Life Insurance Company ...
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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) *
................. REEP-RTL Bradford PA LLC ... NYLife Real Estate Holdings, LLC .... Ownership .100.000 ...|New York Life Insurance Company .

..[30-1018932 ..

..| 85-3570605 ..
85-3582643 ..
85-3602362 ..
..| 87-2888368 ..
87-2017401 ..

87-2017401 ..

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 Mal lory TN LLC .
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-VIP WILDHORSE RANCH JV LLC ...
REEP-IND ROMULUS MI LLC ..
REEP-NPD ROMULUS JV LLC ..
REEP-MF SOUTH MAIN TX LLC
REEP-AO SOUTH MAIN JV LLC

.. [NYLife Real Estate Holdings, LLC .
.. |REEP-RTL CTC NY LLC ...ovvvviirinnne
.. [NYLife Real Estate Holdings, LLC .
.. | REEP-OFC/RTL MARKET R0SS TX LLC
.. |MARKET ROSS TX JV LLC ......
.. |MARKET ROSS TX JV LLC ...
.. |MARKET ROSS TX JV LLC ...
.. [NYLife Real Estate Holdings, LLC .
.. |REEP-OFC Mallory TN LLC .............
.. [NYLife Real Estate Holdings, LLC .
.. [NYLife Real Estate Holdings, LLC .
.. [NYLife Real Estate Holdings, LLC .
.. | REEP-MF Wynnewood PA LLC ..
. [NYLife Real Estate Holdings, LLC .

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

. | REEP-HINES ENCLAVE POINT AZ LLC ..

REEP-MU Fayetteville NC LLC
501 Fayetteville JV LLC

REEP-MU SOUTH GRAHAM NC LLC
401 SOUTH GRAHAM JV LLC

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

REEP-MF FARMINGTON IL LLC
REEP-MARQUETTE FARMINGTON JV LLC .

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

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

. [New York Life Real Estate Holdings ..

REEP-IND ROMULUS MI LLC

New York Life Real Estate Holdings ..

REEP-MF SOUTH MAIN TX 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

..+.100.000 ...
..97.000 ...

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 .

EE555555555555555555555555555585888588

Explanation

Contractual Client - Madison Capital Funding LLC, an indirect wholly owned affiliate of the Company, has contractual control of this entity's loan portfolio. .
Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding LLC owns 36% of non-voting carry shares. ...............
Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding IIl LLC owns 31.36% of non-voting carry shares.
Investment Pool - Investment pool of leveraged loans managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of
Reliance Relationship - Entire proceeds of the entity are invested in a funding agreement of the Company. .......ccccoooiieiiiiiiiii i
Energy Contracts and Aircraft Loans Investments - with 100% of the investments coming from the Company and its wholly owned affiliate New York Life Insurance and Annuity Corporation.
Control of this entity is pursuant to an investment management contract with Apogem Capital LLC, or affiliate, not through ownership of voting interests. ..........
Investment Pool - Investment pool of mixed assets managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company. ............
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

Explanation

Asterisk

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




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............ccccccvenne. 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

€lECtroNICaIlY WIth T NAIC? .........vivieieieieeeeee ettt ettt ettt ettt ettt et ettt a et seae s es e s e s e b e s e s e s e s s s et e s e s et e s et e s e as s es e s et et es et eseen s es et e st et et esesn s s esenaee NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ............ccociciiiiiiiiieeieceeeeeee ettt s s n st sens NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ............cccoiiiiiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

NO

AUGUST FILING

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

Explanation:

Bar Code:

eSS T

6 6 9 1 5 2 0 2 5 4 8 0 0
e e S B 2 HEANNU AR AT R

6 6 9 1 5 2 0 2 5 3 6 5 0
e
XXXV [Document Identifier 445]

6 6 9 1 5 2 0 2 5 4 4 5 0
sz =N
Actuarial Guideline XXXV [Document Identifier 446]

6 6 9 1 5 2 0 2 5 4 4 6 0
byt a | IMIHANW ARV QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 6 98 1 5 2 0 2 5 4 4 7 0 0
rmseszssssetais = | M RHANW AR
Actuarial Guideline XXXVI [Document Identifier 448]

6 6 98 1 5 2 0 2 5 4 4 8 0
eS| IMRHUNW AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 6 9 1 5 2 0 2 5 4 4 9 0
B |||

6 6 9 1 5 2 0 2 5 7 0 0 0
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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. Unearned reinsurance premium recoverable 85,197,660 84,715,531
2505. (Collateral assignments ...50,466,956 |... ...50,518,441
2506. Federal employees' group life conversion pool fund ........ccooooeeeccices Joovveiiiieeieenn 4,629,435 [ [ 4,629,435 |..cevieine 4,629,435
2507. Administrative and other fees due and unpaid ..........ccccoooeveecciceceees i 2,899,286 [ [ 2,399,236 |.ccoveeeins 2,468,491
2508.  Miscellaneous ...........ccccceeeeervveveierereieeceeaen
2509. Suspense and clearing ........cccccevevnee.
2510.  Amount due for undelivered securities ...
2511.  Qverfunded pension and postretirement assets ..........ccooooiviviviiieiciciccnns 736, 736,
2597. Summary of remaining write-ins for Line 25 from overflow page 1,363,372,584 1,220,679,297 142,693,287 142,331,904
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Obligations under structured settlement agreements ..o [oeeneeienenas 145,851,459 |............... 145,306,661
2505.  Other payable ... ...21,075,598 |... ...56,225,762
2506, CONTINGENT T1ADT TTTY wovitieieiiiiieeee ettt sttt s et e bbbt s et e s s b b esesenenesessssesens [orenennnnnnnnenas 17,415,376 |.coovereeee 17,089,766
2507.  Liability for interest 0N ClaimS ..ottt een s s s neseseanananas [oeeseneneanaens 16,999,784 |................ 14,867,358
2508.  Deferred gains [iability .ottt n e nenen [erenereeeetenenas 4,782,962 |...coovieinne 5,006,301
2509. Adjustment to agents' progress sharing plan liability ......... .3,420,655 |... .3,619,936
2510. Reserves required on certain group annuity separate accounts . .2,987,607 |... .3,048,193
2511, Deferred Nt PAYADIE ........c.ooveecececee ettt sttt ettt ettt n et ettt ettt e e s et et ettt et eenen s esannaetetenennnnans [oenereaeeeeeenenans (961,017) .. (961,017)
2512, (Overfunded) unfunded postretirement obligations for employees and agents .........cocoooeviiiiniinceieiineceseeeeeees foeieieiees (227,001,268)|.............. (263,839,539)
2597.  Summary of remaining write-ins for Line 25 from overflow page (15,428,844) (19,636,579)
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. Other income 1iability NEAGES ......ccooioiiiiiiiieeieeceie ettt ernesenesenenes (91,482,050)|................ (90,006,452)].......ccveveverereeereinees
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (91,482,050) (90,006,452)
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Other deductions fOr FEINSUIANCE ......cccceeiiiiriiiiiiicieieeeeers st ssssesesenenenens[oesesssnsneneenenenen 149,038 [oiii 2,377,550 |.oovovenennee 1,166,272
2705. Fines, penalties and fees from regulatory authorities . ...95,678 |. ..363,566
2706.  OHEI BXPENSES ....ovevivieeeeieieeeeteteteeeees et e e et ettt seee s e s et e e et et esesees s et es st e tet et esesn s esasssesesesesnsn s esasasnteserersenanas , ,372,397 ,040,916
2797. Summary of remaining write-ins for Line 27 from overflow page 1,545,692 3,845,625 3,570,754
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304. Change in special reserves on certain group annuity contracts .......cccooioeirnnnicicnnnnceceens foorienciii 60,586 oo (486,911) | 1,828,561
5305. Qther .. ..
5306. Change in liability for postretirement benefits ... e (36,838,272) ... (8,890,666)|................. 90,523,860
5307.  Amortization of goodWill ....coovivieieieiiiee ettt [t (209,003,712)|.............. (209,003,712)|.............. (418,007,424)
5397. Summary of remaining write-ins for Line 53 from overflow page (245,782,301) (218,339,014) (325,614,496)
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccvivveiuereriiieisieetesssssssesesessssssssssesesessssssssessssssssssssesesessssssssesassssnsns sesssesessssses 217,565,675
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 40,425,418
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.ovivurueueriiesesesesesisssese st sssesese s ssssssesesesssssssseaese s s s ssses e s et sssess s s et bbb s s seses et s s nseses et s sansnsesesesans ebesssstasees (234,511,460)

SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana (43,245,460)
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 4,442,623
AATIOTHZAtION ... s s s e s2s e e e e e e e e e s e e s e s et ns | Sbesiens st (902,742)
................ 817,077,837
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiiiieieieieeseseseiesssese ettt snanaes stsssesesssnsnes 791,966,645

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 791,966,645

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHIOT YEAT).......c.c.c.ovwcueuereeeeeeceeseseeesessaesssesesesssssssesesesessssssesssesesssssssssssssssssssesasanas <eesssassssssssesasas (132,481)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ............ccccueueieeeeerueueeeeeeeeecaeas ceeeeeeeeneeneeeeees 147,140
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 ............cccceeveveieieieies covrerereseeeeeeeeens 56,971

1,595,195

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 ...........cccccoeveveieieieies covrereresieneeeeeens 56,971
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (1,538,224)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivirieieiieieietetetceceee et teseseas s esass eseseeaesesseseseseses et aeseseane sesseseseseseenas 1,595,195 ..o 1,595,195
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 14,659
[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 14,659

Slo4
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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
949746L@8 .... Long Bond Replication ... 1. ... 200,000,000 |... 1,700,000 |..........(21,464,722)[07/06/2023 ..... 07/08/2025 ..... Bond Foruard ... ..(23,149,986) | 294752-A*-1 . | EQUITY ONE INC .....oooerrerrnnnnnnnns 2.A ... ....1,700,000
949746L68 ... Long Bond Replication ... 1. 1,006,214 |... ....981,959 Bond Foruard ... 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . .... 1,008,214
PROLOGIS TARGETED US LOGISTICS FUN
949746L€8 .......... Long Bond Replication ................ 1.6 e o [ 3,000,000 [............ 2,937,551 | covveieeeis | e Bond Forward ..........cceeviiiiiiniinns fovvinnniininiiiiiiees foeciii TA340%-AC-8 . [ooeeeeeeineeeeiiieeeeeeeeeeeeeee [ G [ 3,000,000 |......cceee 2,937,551
949746L@8 .... Long Bond Replication ... ...200,000 |... 189,696 Bond Foruard ... 74986@-BB-6 . | RREEF AMERICA REIT 1 INC .. 200,000 ....189,696
949746L68 .... Long Bond Replication ... .... 1,397,652 Bond Foruard ... 76169#-AL-7 . | REYES HOLDINGS LLC .... 1,400,000
949746L@8 ... Long Bond Replication ... .... 1,161,502 Bond Foruard ... 87305N-A#-5 . | TTX COMPANY .... 1,200,000
949746L68 . Long Bond Replication . 1,090,465 Bond Forward 204752-A*-1 . | EQUITY ONE INC .. .1,100,000 |..
949746L68 . Long Bond Replication . 1,998,233 Bond Forward 83569C-A*-3 . | SONOVA HOLDING AG . .2,000,000 |..
949746L68 .... Long Bond Replication ... ...600,000 |... 598,626 Bond Foruard ... 97786#-AK-8 . | WOLSELEY CAPITAL INC ... 600,000 ....508,626
MOSIAC FOREST MANAGEMENT LTD
9497468 .... Long Bond Replication ... 1,000,000 |.. e 1,001,679 | cevene [ e Bond Forward ... (5847%-AB-9 . [PARTNERSHIP .... | 2APL i | 1,000,000 |............ 1,001,679
949746L68 . Long Bond Replication 11,100,000 10,954,315 Bond Forward 28501*-AW-5 . | ELECTRIC TRANSMISSION TEXAS LLC .. 11,100,000 |.. 10,954,315
949746L68 ... Long Bond Replication ... ..15,600,000 |... .. 15,464,779 Bond Foruard ... 204752-A*-1 . | EQUITY ONE INC ....ovvvvnnnnnnnnninnnns ...15,600,000 ...15,464,779
949746L@8 .... Long Bond Replication ... Bond Foruard ... 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . 2. ... 11,068,357 ...10,801,548
949746L68 .... Long Bond Replication ... . B . , Bond Foruard ... 76169*-AA-5 . | REXFORD INDUSTRIAL REALTY INC ..... 2.AFE .. ...23,500,000 ...23,475,419
949746168 Long Bond Replication ................ 1.6 e e [ 15,000,000 |........... 14,965,650 | .ooooveeeeeeenenns [ Bond Forward 97786#-AK-8 . | WOLSELEY CAPITAL INC ....cvvvvernnes 2AFE (o 15,000,000 |........... 14,965, 650
PROLOGIS TARGETED US LOGISTICS FUN
949746168 Long Bond Replication ................ 1.6 e e e 2,000,000 |....cceennns 1,958,368 | wovvvveneeiiii [ Bond Forward TAZ40*-AC-8 . |eeeeeieiiiiiiii 1.6 s [ 2,000,000 [.....ceveee. 1,958,368
949746L68 .... Long Bond Replication ... .200,000 |... .... 189,696 Bond Foruard ... 74986@-BB-6 . | RREEF AMERICA REIT 11 INC .. ....200,000 .189,696
949746L68 .... Long Bond Replication ... .400,000 |... ....393,351 Bond Foruard ... 864680-AH-5 . | SUEZ WATER RESOURCES LLC .... ....400,000
949746L68 .... Long Bond Replication ... .700,000 |... ....677,59 Bond Foruard ... 87305N-A#-5 . | TTX COMPANY .........ooovviiiiiininnnns ....700,000
949746L@8 .... Long Bond Replication ... .500,000 |... ...498,483 Bond Foruard ... 91319#-AH-4 . | VEOLIA UTILITY RESOURCES LLC ...... ...500,000
PROLOGIS TARGETED US LOGISTICS FUN
949746L68 .... Long Bond Replication ... 1. ,000,000 |... ....979,184 Bond Foruard ... T4340%-AC-8 . ,000,000
949746L68 .... Long Bond Replication ... 1. ...300,000 |... ....299,497 Bond Foruard ... 76169#-AL-7 . | REYES HOLDINGS LLC ... 300,000
949746L@8 .... Long Bond Replication ... 1. .400,000 |... ....393,351 Bond Foruard ... 864680-AH-5 . | SUEZ WATER RESOURCES LLC . ....400,000
949746L68 ... Long Bond Replication ... 1. .500,000 |... ... 483,997 Bond Foruard ... 87305N-A#-5 . | TTX COMPANY ...500,000
949746L@8 .... Long Bond Replication ... 1. ...250,000 |... Bond Foruard ... 91319#-AH-4 . | VEOLIA UTILITY RESOURCES LLC . 250,000
949746L68 .... Long Bond Replication ... 1. .... 1,685,264 Bond Foruard ... 204752-A*-1 . | EQUITY ONE INC ,700,000
FOOTBALL CLUB TERM NOTES 2033 TRUS
949746L68 .... Long Bond Replication ... 1. .... 1,496,130 Bond Foruard ... 34489*-AA-T . ,500,000 ... 1,496,130
949746L68 .... Long Bond Replication ... 1. ... 2,498,129 Bond Foruard ... 422416-AD-1 . | HEARST COMMUNICATIONS INC ... ... 2,500,000 ... 2,498,129
949746L68 .... Long Bond Replication ... 1. .... 2,966,343 Bond Foruard ... 461127-F*-8 . | INTERTEK FINANCE PLC ....3,000,000
949746L68 .... Long Bond Replication ... 1. ... 2,583,154 Bond Foruard ... 56081#-AX-8 . | MAJOR LEAGUE BASEBALL TRUST ....2,600,000
949746L68 .... Long Bond Replication ... 1. ............ 6,559,019 Bond Foruard ... 74170*-AG-4 . | PRIME PROPERTY FUND LLC ....6,700,000 .
949746L@8 .... Long Bond Replication ... 1. ...900,000 |... 891,275 Bond Foruard ... 74170*-AL-3 . | PRIME PROPERTY FUND LLC 900,000 ....891,275
949746L68 .... Long Bond Replication ... 1. .200,000 |... ....198,299 Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC . G .. ....200,000 .198,299
949746L@8 .... Long Bond Replication ... 1. .300,000 |... ....297,449 Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC . .16 . ....300,000 .297,449
PROLOGIS TARGETED US LOGISTICS FUN
949746L@8 .... Long Bond Replication ... 1. ..14,000,000 |........... 13,708,574 Bond Foruard ... T4340%-AC-8 . ...14,000,000 13,708,574
949746L68 .... Long Bond Replication ... 1. 948,482 Bond Foruard ... 74986@-BB-6 . | RREEF AMERICA REIT 11 INC .. ....1,000,000 ....948,482
949746L@8 .... Long Bond Replication ... 1. .... 3,094,801 Bond Foruard ... 76169#-AL-7 . | REYES HOLDINGS LLC ... ....3,100,000 .... 3,004,801
949746L68 .... Long Bond Replication ... 1. .... 3,996,465 Bond Foruard ... 83569C-A*-3 . | SONOVA HOLDING AG .... ....4,000,000 ... 3,99%,465
949746L@8 .... Long Bond Replication ... 1. Bond Foruard ... 864680-AG-7 . | SUEZ WATER RESOURCES LLC .... ....600,248
949746L68 . Long Bond Replication 1. Bond Forward 864680-AH-5 . | SUEZ WATER RESOURCES LLC . .1,400,000 |.. 1,376,728
949746L68 . Long Bond Replication 1. . 4,936,764 Bond Forward 87305N-A#-5 . | TTX COMPANY ... .5,100,000 |.. . 4,936,764
949746L68 . Long Bond Replication 1. . 1,496,565 Bond Forward 97786#-AK-8 . | WOLSELEY CAPITAL INC .1,500,000 |.. . 1,496,565
949746L@8 .. Long Bond Replication 1. . 1,967,068 Bond Foruward . FO164#-AD-4 . | AIR LIQUIDE FINANCE .. .2,000,000 |.. .1,967,068
ANGLIAN WATER SERVICE!
949746L68 .......... Long Bond Replication ........ccceeeee [ 1.6 coviiiiiiiiiiiiiiiiiiiiis e [ee.500,000 ... 493,723 Bond Forward GO3B9B-AN-6 . |..ceeeeeeeeiieiieeieiieieeiiieniieeinnene [2BFE i [ 500,000 |....ovvvennnnes 493,723
949746L68 ... Long Bond Replication ... .... 2,002,632 Bond Forvard ... G7332#-AG-8 . | RRPF ENGINE LEASING LIMITED ....2,000,000 .... 2,002,632
949746L68 . Long Bond Replication .1,000,735 Bond Forward N7338@-AC-5 . | RED ELECTRICA FINANCE B.V. . . .1,000,000 |.. . 1,000,735
949746L68 ... Long Bond Replication ... .... 1,197,961 Bond Forvard ... 08773@-AE-8 . | STOCKLAND TRUST MANAGEMENT LTD ... [1.GFE ...ccoeviiiiiiiiiieeeees [ 1,200,000 |............ 1,197,961
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Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
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949746L68 .......... Long Bond Replication ................ 1.6 e e [ 2,600,000 |............ 2,565,501 | .oooeeiieee [ Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 08773@-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD .... [1.G FE .oooviiiiiiiiiiiiiiiiiiss oo 2,600,000 [............ 2,565,501
949746L68 .... Long Bond Replication ... .800,000 |... ....793,988 Bond Foruard ... 091946-AC-1 . | TRANSPOWER NEW ZEALAND LIMITED .... [1.D ... ....800,000
949746L@8 .... Long Bond Replication ... .300,000 |... ....297,400 Bond Foruard ... 204752-A*-1 . | EQUITY ONE INC ...oovvvnnnininiininnne 2.A. ....300,000
949746L68 ... Long Bond Replication ... ... 7,468,504 Bond Foruard ... 45168D-A@-3 . | IDEXX LABORATORIES INC. ............. 2.A. .... 7,500,000
949746L@8 .... Long Bond Replication ... .... 1,960,053 Bond Foruard ... 720186-E#-8 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . ....2,000,000 .... 1,960,053
949746L68 .... Long Bond Replication ... .... 3,927,836 Bond Foruard ... 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . ....4,000,000 . 3,927,836
949746L@8 .... Long Bond Replication ... 981,959 Bond Foruard ... 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . .... 1,006,214 ....981,059
PROLOGIS TARGETED US LOGISTICS FUN
949746L@8 .... Long Bond Replication ... ....5,875,103 Bond Foruard ... T4340%-AC-8 . 1.G ... ....6,000,000
949746L68 ... Long Bond Replication ... Bond Foruard ... 74986@-BB-6 . | RREEF AMERICA REIT 11 INC ..
949746L@8 .... Long Bond Replication ... Bond Foruard ... 76169#-AL-7 . | REYES HOLDINGS LLC ... .
949746L68 . Long Bond Replication ....9%, 116 Bond Forward 83569C-A*-3 . | SONOVA HOLDING AG . 2.A. .1,000,000 |.. .999,116
949746L68 . Long Bond Replication . 2,129,585 Bond Forward 87305N-A#-5 . | TTX COMPANY ... 1.F . .2,200,000 |.. . 2,129,585
949746L68 . Long Bond Replication .250,000 .249,241 Bond Forward 91319#-AH-4 . | VEOLIA UTILITY RESOURCES LLC . .250,000 |.. . 249,241
949746L68 .. Long Bond Replication 4,000,000 . 3,955,124 Bond Foruward . 461127-F*-8 . | INTERTEK FINANCE PLC ... .4,000,000 |.. . 3,955,124
PROLOGIS TARGETED US LOG
949746168 Long Bond Replication ........cooeees [ 1.6 oo e [ 2,000,000 |....cceennns 1,958,368 Bond Forward TA40*-AC-8 . |eeeeeieiiiiiiii 1.6 s [ 2,000,000 [.....ceeeee. 1,958,368
949746L68 ... Long Bond Replication ... ...400,000 |... 379,393 Bond Foruard ... 74986@-BB-6 . | RREEF AMERICA REIT 11 INC .......... . 400,000 ....379,393
949746L68 . Long Bond Replication . 1,498,431 Bond Forward 76169*-AA-5 . | REXFORD INDUSTRIAL REALTY INC 2.AFE .1,500,000 |.. . 1,498,431
949746L68 . Long Bond Replication . 5,690,440 Bond Forward 76169#-AL-7 . | REYES HOLDINGS LLC 1.G PL .5,700,000 |.. . 5,690,440
949746L68 . Long Bond Replication .99, 116 Bond Forward 83569C-A*-3 . | SONOVA HOLDING AG . 2.A. .1,000,000 |.. .999,116
949746L68 . Long Bond Replication .677,595 Bond Forward 87305N-A#-5 . | TTX COMPANY ... 1.F. .700,000 |.. .677,595
949746L68 . Long Bond Replication .981,959 Bond Forward 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . 1,006,214 |.. .981,959
949746L68 .... Long Bond Replication ... ...100,000 |... Bond Foruard ... 74986@-BB-6 . | RREEF AMERICA REIT 11 INC .......... 1.6 .. 100,000
949746L68 .... Long Bond Replication ... .500,000 |... . Bond Foruard ... 76169#-AL-7 . | REYES HOLDINGS LLC ... ....500,000
949746L68 . Long Bond Replication . .500,000 ....499,568 | ... P [ Bond Forward . | 83569C-A*-3 . | SONOVA HOLDING AG . .500,000 |.. .
17305AD%1 . Long Bond Replication 300,000,000 1,790,603 . (36,178,357)|07/17/2023 ..... |07/18/2025 Bond Forward ..(37,958,855) | 41242*-BK~7 . | HARDWOOD FUNDING LLC ... 1.G FE .1,790,603 |.. .1,780,498
17305AD%1 . Long Bond Replication 1,000,000 ....998,729 Bond Forward 422416-AJ-8 . | HEARST COMMUNICATIONS INC 1.6 ... .1,000,000 |.. .998,729
17305AD%1 ... Long Bond Replication ... ...200,000 |... ....196,213 Bond Foruard ... 56081#-AY-6 . | MAJOR LEAGUE BASEBALL TRUST . |1LFFE .. .196,213
AMERICOLD REALTY OPERATING PARTNER
17305AD%1 .......... Long Bond Replication ................ 1.6 e e e 1,900,000 |.....cce.en 1,889,193 Bond Forward 03063#-AA-2 . |-eeeieieeiiiiiiieieeeee e 2BFE (o 1,900,000 |............ 1,889,193
17305AD%1 ... Long Bond Replication ... ...1,000,000 |... 99,377 Bond Foruard ... 031100-P*-5 . | AVETEK INC ....1,000,000 ....996,377
17305AD%1 . Long Bond Replication 10,000,000 10,137,700 Bond Forward 073096-A*-0 . | BAYPORT POLYMERS LLC 10,000,000 |.. , 137,700
17305AD%1 ... Long Bond Replication ... .300,000 |.. ....207,898 Bond Foruard ... 09951*-AJ-9 . | BORAL INDUSTRIES INC ... ....300,000 |..... .297,898
CLARION LION PROPERTIES
17305AD%1 .......... Long Bond Replication ................ 1.6 i o e 400,000 fouuuniiiennnnns 391,479 | e | s Bond Forward 18055#-AY=8 . |eeeerenieieiieiiieeeeiirieeeeeeeieeee [ 2O e [ 400,000 [.ooeevevnnnnnns 391,479
CLARION LION PROPERTIES FUND HOLDI
17305AD%1 ... Long Bond Replication ... ...500,000 |... 496,051 Bond Forward ... 18055#-BD-3 . | eeurieriiiiiir e 2.A. 500,000 ....496,051
17305AD%1 ... Long Bond Replication ... 1,200,000 |............ 1,184,250 Bond Foruard ... 28501*-AW-5 . | ELECTRIC TRANSMISSION TEXAS LLC .. [2.B . .... 1,200,000 ,184,250
FOOTBALL CLUB TERM NOTES 2020-XI T
17305AD%1 .......... Long Bond Replication ................ 1.6 o e [ 400,000 [.eevvvvveennnns 390,357 | tereeeieieeeeee [ Bond Forward 344908-AC-8 . |.eeiiiiiiiiiiiie LS = = N 400,000 |.....evvvvnnnee 390,357
FOOTBALL CLUB TERM NOTES 2020-XI T
17305AD%1 .......... Long Bond Replication ................ 1.6 e o [ 100,000 |.oeeeeieeennnns 97,589 | teiviiiiiiiiiiiinn | e Bond Forward B44908-AH-7 . |oeeeiiieiiiii =R RN 100,000 [..coeeeennnnnn 97,589
FOOTBALL CLUB TERM NOTES 2032 TRUS
17305AD%1 .......... Long Bond Replication ................ 1.6 e e [ 500,000 |.eevvvennnnn 91,540 | o [ Bond Forward 34502%-AB-8 . |..eiiiiiiiiiiii LS = = N 500,000 [....evvvvnnnnee 491,540
FOOTBALL CLUB TERM NOTES 2032-A TR
17305AD%1 .......... Long Bond Replication ... [ 1.6 e e [ 100,000 Bond Forward 345020-AB-6 . |...eiiiiiiiiiiiiiiiiiieiieeeeeeeeeeeeen [LFFE 100,000
17305AD%1 ... Long Bond Replication ... 2,200,000 |... Bond Foruard ... 353514-E*-9 . | FRANKLIN ELECTRIC CO INC .... ....2,200,000
17305AD%1 . Long Bond Replication .328,660 .324,633 Bond Forward 56081#-BC-3 . | MAJOR LEAGUE BASEBALL TRUST .328,660 |.. .
17305AD%1 . Long Bond Replication 2,900,000 . 2,839,685 Bond Forward 74170*-AM-1 . | PRIME PROPERTY FUND LLC .2,900,000 |.. . 2,839,685
17305AD%1 . Long Bond Replication .800,000 786,817 Bond Forward 74264*-AD-8 . | PRISA LHC LLC . .800,000 |.. .786,817
17305AD%1 ... Long Bond Replication ... ....5%0, 112 Bond Foruard ... 74264*-AD-8 . | PRISA LHC LLC . ....600,000 .500, 112
17305AD%1 ... Long Bond Replication ... ....9%,377 Bond Foruard ... 031100-P*-5 . | AMETEK INC ....1,000,000
17305AD%1 ... Long Bond Replication ... ...500,000 |... ...496,496 Bond Forvard ... 09951*-AJ-9 . | BORAL INDUSTRIES INC ... 500,000




¢'S0IS

STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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
17305AD%1 .......... Long Bond Replication ........cooeees [ 1.6 ceeiiiiiiiii e [ 700,000 |.....oevvnenee 690,813 | wevvvviiiiiiiiiiin | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 28501*-AW-5 . | ELECTRIC TRANSMISSION TEXAS LLC .. [2.B ceeeeeiiiiiiiiiiiiiiiiiiieess oo 700,000 |....evvvvennnee 690,813
17305AD%1 ... Long Bond Replication ... ..23,500,000 |........... 23,419,823 Bond Foruard ... 27731#-AB-1 . | EASTGROUP PROPERTIES INC. ... ...23,500,000 ...23,419,823
17305AD%1 ... Long Bond Replication ... ..25,700,000 |........... 25,637,299 Bond Foruard ... 353514-E*-9 . | FRANKLIN ELECTRIC CO INC .... ...25,700,000 ...25,637,299
17305AD%1 ... Long Bond Replication ... ..14,900,000 |........... 14,837,428 Bond Foruard ... 45168D-A@-3 . | IDEXX LABORATORIES INC. ..... A ... 14,900,000 ... 14,837,428
17305AD%1 ... Long Bond Replication ... ..20,200,000 |... .. 19,985,996 Bond Foruard ... 451680-B@-2 . | IDEXX LABORATORIES INC. ..... |2.A ...20,200,000 .. 19,985,996
TPF EQUITY REIT OPERATING PARTNERS
17305AD%1 ... Long Bond Replication ... ..38,200,000 |........... 37,979,479 Bond Foruard ... 87278*-AD-4 . ...38,200,000 ...37,979,479
17305AD%1 ... Long Bond Replication ... ...2,500,000 |............ 2,445,280 Bond Foruard ... 46361*-AQ-9 . | THE IRVINE COMPANY LLC . . ....2,500,000 ... 2,445,280
17305AD%1 ... Long Bond Replication ... ...600,000 |... ....583,085 Bond Foruard ... 645869-D*-6 . | NEW JERSEY NATURAL GAS CO .......... 1.E ..
17305AD%1 ... Long Bond Replication ... 1,000,000 |... ....980,026 Bond Foruard ... 720186-E#-8 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . ....1,000,000
CLARION LION PROPERTIES FUND HOLDI
17305AD%1 .......... Long Bond Replication ................ 1.6 i e e 100,000 |..evvvennnnne 97,870 [ weeeeeiieeeeeees | e Bond Forward 18055#-AY=8 . |eeeerineeieieiiiee e 2A i [ 100,000 |..ocvvvnnnnnnnns 97,870
CLARION LION PROPERTIES FUND HOLDI
17305AD%1 .......... Long Bond Replication ................ 1.6 e o [ 200,000 [vvvvvrernnnnns 198,420 Bond Forward 18055#-BD-3 . |.. 2 200,000 [..vvvvvvvnnnns 198,420
FOOTBALL CLUB TERM NOTES 2020-XI T
17305AD%1 .......... Long Bond Replication ................ 1.6 i e o 600,000 |....ccvvnnnnnne 585,535 | oeveeiiiiiiis [ e Bond Forward 34490@-AC-8 . 600,000 [..oeevvvvnnnnns 585,535
17305AD%1 .......... Long Bond Replication ................ 1.6 i e o 200,000 fouuuriiirrnnnns 195,178 | woveeeeeiis [ e Bond Forward 34490@-AH-7 . 200,000 [oooeeiivnnnnnns 195,178
17305AD%1 .......... Long Bond Replication ................ 1.6 i e o 200,000 fouuiiirnnnnns 196,616 | .oovvenneeeeeeis [ e Bond Forward 34502*-AB-8 . 200,000 [oooeerivnnnnnns 196,616
17305AD*1 .......... Long Bond Replication 100,000 Bond Forward 345026-AB-6 . 100,000
17305AD%1 ... Long Bond Replication ... .500,000 |... Bond Foruard ... 46361*-AQ-9 . ....500,000
17305AD%1 ... Long Bond Replication ... .200,000 |... Bond Foruard ... 56081#-AY-6 . | MAJOR LEAGUE BASEBALL TRUST ....200,000
17305AD%1 ... Long Bond Replication ... .100,000 |... Bond Foruard ... 645869-D*-6 . | NEW JERSEY NATURAL GAS CO .. 1.E .. ....100,000
17305AD%1 ... Long Bond Replication ... .500,000 |... ....492,368 Bond Foruard ... 74170*-AK-5 . | PRIME PROPERTY FUND LLC ....500,000
17305AD%1 ... Long Bond Replication ... ,200,000 |............ 1,175,042 Bond Foruard ... 74170*-AM-1 . | PRIME PROPERTY FUND LLC A ,200,000 .
17305AD%1 ... Long Bond Replication ... ...500,000 |... 511,224 Bond Foruard ... G1744#-AM-0 . | CADOGAN ESTATES LIMITED .. |2.B. 500,000 ....511,224
AMERICOLD REALTY OPERATING PARTNE!
17305AD%1 ... Long Bond Replication ... ...300,000 |... ....298,204 Bond Foruard ... 03063#-AA-2 . 300,000 .208,294
17305AD%1 ... Long Bond Replication ... ,000,000 |... ....9%,377 Bond Foruard ... 031100-P*-5 . | AVETEK INC .. . .. ,000,000 .996,377
17305AD%1 .......... Long Bond Replication 500,000 foeeuiivrnnnnns 495,446 | ooeeeieiis [ Bond Forward 038336-E@-8 . [ APTARGROUP INC .......evvvvvivnnnnnnnns 21 T e 500,000 [..vvvvvvvvnnnns 495,446
CLARION LION PROPERTIES FUND HOLDI
17305AD%1 .......... Long Bond Replication ................ 1.6 i e e 100,000 |..evvvennnnne 97,870 [ weeeeeiieeeeeeies | e Bond Forward 18055#-AY=8 . |eeeerineeieieiiiee e 2A i [ 100,000 |..ocvvvennnnnnns 97,870
CLARION LION PROPERTIES FUND HOLDI
17305AD%1 ... Long Bond Replication ... .100,000 |... Bond Forward ... 18055#-BD-3 . | eeuuiiriiiiiiii et 2.A. ....100,000
17305AD%1 ... Long Bond Replication ... .100,000 |... Bond Foruard ... 28501*-AT-2 . | ELECTRIC TRANSMISSION TEXAS LLC .. [2.B . ...100,000
FOOTBALL CLUB TERM NOTES 2032 TRUS
17305AD%1 .......... Long Bond Replication ................ 1.6 e o [ 200,000 Bond Forward 34502*-AB-8 . 200,000 [...eevvveennnes 196,616
17305AD%1 ... Long Bond Replication ... ...100,000 |... Bond Foruard ... 345020-AB-6 . 100,000 ..99,19
17305AD%1 ... Long Bond Replication ... 1,000,000 |... Bond Foruard ... 46361*-AQ-9 . | THE IRVINE COMPANY LLC . ,000,000 978,112
17305AD%1 ... Long Bond Replication ... .200,000 |... Bond Foruard ... 645869-D*-6 . | NEW JERSEY NATURAL GAS CO .. ....200,000 . 194,362
17305AD%1 ... Long Bond Replication ... .500,000 |... . Bond Foruard ... G1744#-AM-0 . | CADOGAN ESTATES LIMITED ....500,000 511,224
17305AD%1 ... Long Bond Replication ... 2,500,000 |............ 2,482,493 Bond Foruard ... 05279#-AH-2 . | AUTOLIV ASP INC ... 2,500,000 ... 2,482,493
17305AD%1 ... Long Bond Replication ... . B 2,000,000 |............ 1,985,985 Bond Foruard ... 09951*-AJ-9 . | BORAL INDUSTRIES INC .. ....2,000,000 .... 1,985,985
17305AD%1 .......... Long Bond Replication ................ 1.6 e e [ 37,000,000 [........... 38,294,540 | .eeeviiiiiiiiiiins | e Bond Forward 17858P-A*-2 . | CITY OF HOPE .....ooovviiiniiiiiiiiie [ LR s e 37,000,000 |........... 38,204,540
CLARION LION PROPERTIES FUND HOLDI
17305AD%1 .......... Long Bond Replication ................ 1.6 e e e 1,100,000 |............ 1,076,567 | .oevvvnniiiiins | e, Bond Forward 18055#-AY-8 . |oeeeeeeeieeieieeee 2h i e 1,100,000 |............ 1,076,567
17305AD%1 ... Long Bond Replication ... ... 1,184,250 Bond Foruard ... 28501*-AW-5 . | ELECTRIC TRANSMISSION TEXAS LLC .. [2.B . .... 1,200,000 .... 1,184,250
17305AD%1 ... Long Bond Replication ... .... 4,389,265 Bond Foruard ... 353514-E*-9 . | FRANKLIN ELECTRIC CO INC ..oovvvveen [2.A coiiiiiiiiiii [ 4,400,000 .... 4,389,265
17305AD%1 ... Long Bond Replication ... ... 4,451,244 Bond Foruard ... 41242*-BK-7 . | HARDWOOD FUNDING LLC .... 4,476,508 ... 4,451,244
17305AD%1 ... Long Bond Replication ... . N .. 2,996,187 Bond Foruard ... 422416-AJ-8 . | HEARST COMMUNICATIONS INC ... . .. .... 3,000,000 .... 2,996,187
17305AD%1 .......... Long Bond Replication ........oeeeeees 1.6 i s o 3,500,000 [............ 3,472,207 | eoeeiiiiiiiieeees | i Bond Forward .........ccceeeeiiiiiiiiees foviniininiiiiiiiiiiiins Joveviiiiiiiiiiiiiiines 450319-D*-6 . | ITC MIDWEST LLC ...oooeeeeeiiiieinnn 1E i Lo, 3,500,000 |............ 3,472,207




€'60IS
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SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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
17305AD%1 .......... Long Bond Replication ................ 1.6 e e [ 2,900,000 |...coeennnns 2,839,685 | ..ooooeiiiinnn [ Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 74170*-AM-1 . | PRIME PROPERTY FUND LLC ............. 2h i | 2,900,000 |....ceunnnn 2,839,685
17305AD%1 ... Long Bond Replication ... .800,000 |... ....786,817 Bond Foruard ... 74264*-AD-8 . | PRISA LHC LLC . 1.6 .. ....800,000
17305AD%1 ... Long Bond Replication ... . .600,000 |... ....500, 112 Bond Foruard ... 74264*-AD-8 . | PRISA LHC LLC . 1.G ... .. ....600,000
17305AD%1 .......... Long Bond Replication ................ R ) R 14,000,000 |........... 14,082,004 | ooreeeiiiiieeee | s Bond Forward 449290-AJ-3 . | ICRE REIT HOLDINGS .........cevvunnnns 2APL e [ 14,000,000
AMERICOLD REALTY OPERATING PARTNER
17305AD%1 .......... Long Bond Replication ................ ) R RN 4,000,000 [............ 3,977,248 | oo | s Bond Forward 03063#-AA-2 . [oeeeeeeeniieeeeiii e 2BFE i [ 4,000,000 |............ 3,977,248
17305AD%1 ... Long Bond Replication ... ... 1,992,753 Bond Foruard ... 031100-P*-5 . | AMETEK INC ....2,000,000 ... 1,992,753
17305AD%1 ... Long Bond Replication ... .... 1,489,700 Bond Foruard ... 038336-E*-0 . | APTARGROUP INC .. .... 1,500,000 .... 1,489,700
17305AD%1 ... Long Bond Replication ... e 1,081,784 Bond Foruard ... 038336-E@-8 . | APTARGROUP INC B. ....2,000,000 1,081,784
17305AD%1 ... Long Bond Replication ... ...600,000 |... 595,795 Bond Foruard ... 09951*-AJ-9 . | BORAL INDUSTRIES INC ... .. |2.B. 600,000 ....595,795
BROOKF IELD POWER NEW YORK FINANCE
17305AD%1 .......... Long Bond Replication ................ 1.6 e o [ 1,000,000 |............ 1,002,749 | wovveeeiii [ e Bond Forward .......ccoeeeeiiiiiiiiiinns fornnniiiiiiiiiiiiins e T1283#-AB-7 . |L.P. e 2BPL e [ 1,000,000 |............ 1,002,749
CLARION LION PROPERTIES FUND HOLDI
17305AD%1 .......... Long Bond Replication ................ 1.6 i e o 300,000 fouuuiirrnnnnns 293,609 | .eoieiriiiiiiieees | e Bond Forward ..........cceeviiiiiiniinns fovvinnniininiiiiiiees foeciii 18055#-AY=8 . |eeeerrneieeiiiiee e 2A i [ 300,000 [oooeeievnnnnnns 293,609
CLARION LION PROPERTIES FUND HOLDI
17305AD%1 ... Long Bond Replication ... 1,200,000 |... .... 1,190,522 Bond Forward ... 18055#-BD-3 . | eeurieriiiiiir e 2.A. .... 1,200,000
17305AD%1 ... Long Bond Replication ... .200,000 |.. ....197,375 Bond Foruard ... 28501*-AW-5 . | ELECTRIC TRANSMISSION TEXAS LLC .. [2.B . ....200,000
FOOTBALL CLUB TERM NOTES 2020-XI T
17305AD%1 .......... Long Bond Replication ................ 1.6 e o [ 200,000 [eevvverenennns 195,178 [ oo | i Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 344908-AC-8 . |.eeiiiiiiiiiiiie LS = = N 200,000 [...eevvveennnes 195,178
FOOTBALL CLUB TERM NOTES 2020-XI T
17305AD%1 .......... Long Bond Replication ................ 1.6 e o [ 100,000 |.ooeeeiieenenns 97,589 | tiiviiiiiiiiiiiinn | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e B44908-AH-7 . |oeeeieieiiiii LS = = N 100,000 [..coeeeennnnns 97,589
FOOTBALL CLUB TERM NOTES 2032 TRUS
17305AD%1 .......... Long Bond Replication ................ 1.6 e e e 1,000,000 |.......evneeee 983,080 | .evvvrrrrrrrniiins | eeeeeeeeeiieeee Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 34502%-AB-8 . |..eiiiiiiiiiiiii L = = N 1,000,000 |.....cevvvenee 983,080
FOOTBALL CLUB TERM NOTES 2032-A TR
17305AD%1 .......... Long Bond Replication .........ceeeeee [ 1.6 ceviiiiiiiiiiiiiiiiiiiiis e [e0.200,000 oo 198,392 | wevvvvvviiiiiiiins | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnininiiiiiiiiiiiiiins e 345020-AB-6 . |..eeiiiiiiiiiiiiiiiiiiieieeeeeeeeeen [LEFE 200,000 [...oevvveennnes 198,392
17305AD%1 ... Long Bond Replication ... ....5,187,313 Bond Foruard ... 353514-E*-9 . | FRANKLIN ELECTRIC CO INC .... ....5,200,000 ....5,187,313
17305AD%1 ... Long Bond Replication ... .... 1,780,498 Bond Foruard ... 41242*-BK-7 . | HARDWOOD FUNDING LLC .... 1,790,603 ... 1,780,498
17305AD%1 ... Long Bond Replication ... ....998,729 Bond Foruard ... 422416-AJ-8 . | HEARST COMMUNICATIONS INC ....1,000,000 .998,729

17305AD*1 ...
17305AD*1 ...
17305AD*1 .
17305AD%1 .
17305AD*1 .
17305AD*1 ...

17305AD*1

17305AD*1 .
17305AD%1 .
17305AD*1 .

17305AD*1
17305AD*1

17305AD*1

17305AD*1

17305AD*1

17305AD*1

17305AD*1 ...
17305AD*1 ...
17305AD*1 ...
17305AD*1 ...

17305AD*1

Long Bond Replication ...
Long Bond Replication ...
Long Bond Replication
Long Bond Replication
Long Bond Replication
Long Bond Replication ...
Long Bond Replication

Long Bond Replication
Long Bond Replication
Long Bond Replication

Long Bond Replication
Long Bond Replication

Long Bond Replication

Long Bond Replication

Long Bond Replication

Long Bond Replication
Long Bond Replication ...
Long Bond Replication ...
Long Bond Replication ...
Long Bond Replication ...
Long Bond Replication

.600,000

............ 2,400,000
............ 1,500,000

............ 1,000,000

............... 200,000

.200,000 ...

....489,056

.587,521
....196,704

. 7,755,634
.996,377
. 495,446

............ 2,381,044
............ 1,494,882

............... 975,892
............... 195,178
............... 688, 156
............... 198,392
....2,194,633

998,729
....4,009, 144

Bond Foruard ...
Bond Foruard ...

Bond Forward
Bond Forward
Bond Forward

Bond Foruard ...

Bond Forward

Bond Forward
Bond Forward

Bond Foruward .

Bond Forward
Bond Forward

Bond Forward

Bond Forward

Bond Forward

Bond Forward

Bond Foruard ...
Bond Foruard ...
Bond Foruard ...
Bond Foruard ...

Bond Forward

46361*-AQ-9 .
56081#-AY-6 .
57169*-AU-1 .
645869-D*-6 .
THT0%-AM-1 .
74264*-AD-8 .
74264*-AD-8 .

03063#-AA-2 .
031100-P*-5 .
038336-E6-8 .

18055#-BD-3 .
27731#-AB-1 .

344906-AC-8 .

344906-AH-7 .

34502*-AB-8 .

345026-AB-6 .
353514-E*-9 .
422416-AJ-8 .
449296-AJ-3 .
56081#-AY-6 .
56081#-BC-3 .

THE IRVINE COMPANY LLC ...
MAJOR LEAGUE BASEBALL TRUST
NEW JERSEY NATURAL GAS CO
PRIVE PROPERTY FUND LLC
PRISA LHC LLC
PRISA LHC LLC
AMERICOLD REALTY OPERATING PARTNER

AMETEK INC ..
APTARGROUP  INC
CLARION LION PROP!
EASTGROUP PROPERTIES INC. ..........
FOOTBALL CLUB TERM NOTES 2020-XI T

FRANKLIN ELECTRIC CO INC ...
HEARST COMMUNICATIONS INC ...
ICRE REIT HOLDINGS
MAJOR LEAGUE BASEBALL TRUST

MAJOR LEAGUE BASEBALL TRUST

............ 2,400,000
............ 1,500,000

............ 1,000,000
............... 200,000
............... 700,000
............... 200,000
....2,200,000

.... 1,000,000
... 4,000,000

.7,800,000 |..
.1,000,000 |..
.500,000 |..

.489,056
.... 204,320
. 9,044,328
97,181
.587,521

............ 2,381,044
............ 1,494,882

............... 975,892
............... 195,178
............... 688, 156
............... 198,392
. 2,194,633
....998,729

. 4,009, 144
.... 196,213
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Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions
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9 10 11 12 13 14 15 16
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17305AD%1 .......... Long Bond Replication ................ 1.6 e o [ 600,000 |...........en599,546 [ ooiiiiiiiiiiiiins | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 74170*-AC-3 . | PRIME PROPERTY FUND LLC .............
17305AD%1 ... Long Bond Replication ... ...200,000 |... Bond Foruard ... 74170*-AK-5 . | PRIME PROPERTY FUND LLC A
17305AD%1 ... Long Bond Replication ... . ,200,000 |............ 1,175,042 Bond Foruard ... 74170*-AM-1 . | PRIME PROPERTY FUND LLC 2.A ... .. .... 1,200,000
17305AD%1 .......... Long Bond Replication ................ 1.6 i e e 800,000 |....ccvvvnnnnne 798,641 | coveeeiieeieis | e Bond Forward ..........cceeviiiiiiniinns fovvinnniininiiiiiiees foeciii 08773@-AE-8 . | STOCKLAND TRUST MANAGEMENT LTD .... [1.G FE .ooeeeeriiiiii [ 800,000
AMERICOLD REALTY OPERATING PARTNER
17305AD%1 .......... Long Bond Replication ................ 1.6 i e o 600,000 |....ccvvvnnnnns 596,587 | oieiiiiiiiiieees | e Bond Forward ..........cceeviiiiiiniinns fovvinnniininiiiiiiees foeciii 03063#-AA-2 . 600,000 [..oeevvvvnnnnns 596,587
17305AD%1 .......... Long Bond Replication ................ 1.6 e o [ 200,000 [eevvverenennns 198,598 | wevvvvviviiiiiiins | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 09951%-AJ-9 . 200,000 [...eevvveennnes 198,598
17305AD%1 ... Long Bond Replication ... .200,000 |... ....195,740 Bond Foruard ... 18055#-AY-8 . ...200,000 .195,740
17305AD%1 .......... Long Bond Replication ................ 1.6 e o [ 200,000 [eevvverenennns 198,420 | wevvvvvvviiiiiiins | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 18055#-8D-3 . . 200,000 [...eevvveennnes 198,420
17305AD%1 .......... Long Bond Replication ................ 1.6 i e e 100,000 |..evvvennnannne 98,688 | .oovevriieeeeeii | e Bond Forward .......ccoeeeeiiiiiiiiiinns fornnniiiiiiiiiiiiins e 28501*-AW-5 . | ELECTRIC TRANSMISSION TEXAS LLC .. [2.B ceeeeeeeiieeieieeieeeeeeeeee [ 100,000 [...cceeeeennnnn 98,688
FOOTBALL CLUB TERM NOTES 2020-XI T
17305AD%1 .......... Long Bond Replication ................ 1.6 i e o 800,000 |....ccvvvnnnnne 780,714 | wooeeeiieeeiis | oo Bond Forward ..........cceeviiiiiiniinns fovvinnniininiiiiiiees foeciii 344908-AC-8 . [-oeeeeieiiieieii TFFE i | 800,000 [..oeevevvnnnnns 780,714
FOOTBALL CLUB TERM NOTES 2020-XI T
17305AD%1 .......... Long Bond Replication ................ 1.6 i e o 200,000 fouuuriiirrnnnns 195,178 | woveeeeeiis [ e Bond Forward .........cceeviiiiiiniinns fovvinniiiiiniiiiinens foeii B4490Q-AH-7 . [oeeeeeeeiie e TFFE o e 200,000 [oooeeievnnnnnns 195,178
17305AD%1 ... Long Bond Replication ... .100,000 |... Bond Foruard ... 345020-AB-6 . ....100,000 ..99,196
17305AD%1 ... Long Bond Replication ... .800,000 |... Bond Foruard ... 353514-E*-9 . | FRANKLIN ELECTRIC CO INC .... ....800,000 .798,048
17305AD%1 ... Long Bond Replication ... .100,000 |... Bond Foruard ... 74264*-AD-8 . | PRISA LHC LLC . ....100,000 .. 98,362
17305AD%1 . Long Bond Replication . .100,000 ..98,352 | ... Bond Forward . | 74264*-AD-8 . | PRISA LHC LLC . .100,000 |.. 98,352
06051AB*2 .... Long Bond Replication ... ... 175,000,000 |... .100,000 |... 2,349,985) [ 10/13/2023 10/17/2025 ..... Bond Foruard ... ... (2,448,548)| 761152-A*-8 . | RESMED INC ....100,000 ..98,563
06051AB*2 ... Long Bond Replication ... .100,000 |... Bond Foruard ... 941848-E#-6 . | WATERS CORPORATION .........evvvvnneee B ... ....100,000 .. 98,352
06051AB*2 ... Long Bond Replication ... .199,000 |... Bond Foruard ... 736508-S@-2 . | PORTLAND GENERAL ELECTRIC COMPANY [1.F ... ....199,000
06051AB*2 ... Long Bond Replication ... 2,500,000 |... Bond Foruard ... 204752-A@-9 . | EQUITY ONE INC ... 2,500,000
06051AB*2 .... Long Bond Replication ... ...895,302 |... Bond Foruard ... 41242*-BK-7 . | HARDWOOD FUNDING LLC ... 895,302
06051AB*2 ... Long Bond Replication ... Bond Foruard ... 49427R-B@-0 . | KILROY REALTY LP .. ,
06051AB*2 . Long Bond Replication Bond Forward 57169*-AY-3 . . 1,000,000
06051AB*2 . Long Bond Replication Bond Forward 736508-S@-2 . | PORTLAND GENERAL ELECTRIC COMPANY 408,000
06051AB*2 . Long Bond Replication Bond Forward 761152-A*-8 . | RESMED INC ....oovvvrrrniiiiiniinnnins 3,000,000 . 2,956,877
06051AB*2 . Long Bond Replication .600,000 .589,066 Bond Forward 910637-U*-6 . | THE UNITED ILLUMINATING COMPANY .. 600,000 .589,066
06051AB*2 . Long Bond Replication 2,700,000 . 2,685,503 Bond Forward 941848-E#-6 . | WATERS CORPORATION ... . 2,700,000 . 2,655,503
06051AB*2 ... Long Bond Replication ... ...800,000 |... Bond Foruard ... C0104@-AC-4 . | AIRBUS CANADA LP . ....768,775
BROOKF IELD POWER NEW YORK FINANCE
06051AB*2 .......... Long Bond Replication ........cooeees [ 1.6 oo e [ 2,000,000 |.....ceennns 2,005,497 Bond Forward T1283#-AB-7 . [L.P. e, 2BPL e [ 2,000,000 [.....ceeeee. 2,005,497
CLARION LION PROPERTIES FUND HOLDI
06051AB*2 . Long Bond Replication .200,000 .196,768 Bond Forward 18055#-AX-0 . |.. .200,000 |.. .196,768
06051AB*2 . Long Bond Replication .300,000 .298,580 Bond Forward 23357*-AB-7 . | DTE GAS COMPANY . U .300,000 |.. .208,580
06051AB*2 . Long Bond Replication .200,000 .198,698 Bond Forward 28501*-AT-2 . | ELECTRIC TRANSMISSION TEXAS LLC .. [2.B . .200,000 |.. .198,698
06051AB*2 .... Long Bond Replication ... 1,500,000 |............ 1,486,642 Bond Foruard ... 204752-A@-9 . | EQUITY ONE INC ....ovvvvvnnnnnnnnnnnnns 2.A. .... 1,500,000 . 1,486,642
FOOTBALL CLUB TERM NOTES 2032 TRUS
06051AB*2 .......... Long Bond Replication ...........cee [ 1.6 ceeeiiiiiiii e [ 300,000 fouuuiiirnnnnns 294,924 Bond Forward 34502%-AB-8 . [..eeeiiiiiieiei TFFE o | 300,000 [ooreeievunnnnns 204,924
FOOTBALL CLUB TERM NOTES 2032-A TR
06051AB*2 .......... Long Bond Replication .....cceovveves | 1.6 ceiviiiiiiiiiiiiiiiiiiieee o [ 200,000 Bond Forward 345028-AB-6 . |[...euiieniiiiiiiiiieineeeeeeeeee | L FE i e 200,000
06051AB*2 ... Long Bond Replication ... ...100,000 |... Bond Foruard ... 41242*-BF-8 . | HARDWOOD FUNDING LLC ... 100,000
06051AB*2 .... Long Bond Replication ... .... 1,186,998 Bond Foruard ... 41242*-BK-7 . | HARDWOOD FUNDING LLC ... ... 1,193,736
06051AB*2 ... Long Bond Replication ... ....995,846 Bond Foruard ... 42545#-AD-2 . | HENDRICKSON HOLDINGS LLC . ....1,000,000
06051AB*2 .... Long Bond Replication ... ....978,112 Bond Foruard ... 46361*-AQ-9 . | THE IRVINE COMPANY LLC ... ....1,000,000
06051AB*2 ... Long Bond Replication ... Bond Foruard ... 49427R-B@-0 . | KILROY REALTY LP s
06051AB*2 . Long Bond Replication . 7,852,213 Bond Forward 553530-A@-5 . | MSC INDUSTRIAL DIRECT CO INC 8,000,000
06051AB*2 . Long Bond Replication .300,000 .299,398 Bond Forward 56081#-AT-7 . | MAJOR LEAGUE BASEBALL TRUST 300,000 |.. .299,398
06051AB*2 . Long Bond Replication .328,660 .324,633 Bond Forward 56081#-BC-3 . | MAJOR LEAGUE BASEBALL TRUST .328,660 |.. .324,633
06051AB*2 ... Long Bond Replication ... N .600,000 |... ....589,056 Bond Foruard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST .. ....600,000 .589,056
06051AB*2 .......... Long Bond Replication ....coooevvvvens | 1.6 civiiiiiiiiiiiniiiiiiiinns v Joveininninns 300,000 fo..iiiiinnnnns 208,252 | ieeiiiiieiiiinn [ i Bond Forward ........ccceeeiiiiiiiiiinns foovenniiniiiiiiiiiniins o 56081#-AQ-3 . | MAJOR LEAGUE BASEBALL TRUST ....... [1.FFE ..ot [ 300,000 [...vvvvvrnnnnes 208,262
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06051AB*2 .......... Long Bond Replication ........cooees [ 1.6 e e [ 2,000,000 |....cceennns 1,975,417 | e | Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 57169*-AX-5 . | MARS INC ....ovvvvriiiiiiiiiiiiiiiiieees TE s [, 2,000,000 [.....ceveee. 1,975,417

06051AB*2 ... Long Bond Replication ... .... 2,923,027 Bond Foruard ... 57169*-AY-3 . | MARS INC Fo ....3,000,000 ... 2,923,027

06051AB*2 ... Long Bond Replication ... .... 1,527,665 Bond Foruard ... 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO 1.G .. .... 1,500,000 .... 1,527,665
NEPTUNE REGIONAL TRANSMISSION

06051AB*2 .......... Long Bond Replication .........cceeeee [ 1.6 coiiiiiiiiiiiiiiiiiiiiiis e [ 582,775 [, 566,875 | ..vvvvvrriiiiiiinn | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 64079*-AD-4 . [SYSTEM LLC ....ovvvvriiiiiiiiiiiiiiinnnee LS T N 542,775 [oeoeeeiiinns 566,875
NEPTUNE REGIONAL TRANSMISSION

06051AB*2 .......... Long Bond Replication ................ 1.6 e o e 54,550 |....evnnnnnnnee 56,973 | wevviiiiiiiiiiiinn | e Bond Forward .......ccoeeeeieiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 64079*-AD-4 . [SYSTEM LLC ....ovvvvniiiiiiiiiiiiininnnne LS R N 54,550 |...oooeiiiinnnn 56,973
NEPTUNE REGIONAL TRANSMISSION

06051AB*2 .......... Long Bond Replication ................ 1.6 e o [ 18,511 [ 128,773 | wevevviiiiiiiiiins | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 64079*-AD-4 . [SYSTEM LLC ....ovvvvriniiiiiiiiiiiiinnee LS T N 18,511 [t 123,773
NEPTUNE REGIONAL TRANSMISSION

06051AB*2 .......... Long Bond Replication ................ 1.6 e o [ 111,828 |..oeeeeennenee L (T R [N Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 64079*-AD-4 . [SYSTEM LLC ....ovvvvniiiiiiiiiiiiiiiinnes LS T N 111,828 [ 116,794
NEPTUNE REGIONAL TRANSMISSION

06051AB*2 .......... Long Bond Replication ................ 1.6 e o [ 13,192 |l 118,218 [ oo | i Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 64079*-AD-4 . [SYSTEM LLC ....ovvvvriiiiiiiiiiiiiiinnnee LS T N 13,192 [oeveviiiiinnns 118,218
NEPTUNE REGIONAL TRANSMISSION

06051AB*2 .......... Long Bond Replication ................ 1.6 e o [ 114,556 |............... 119,642 | wovvvvviiiiiiiiinn | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 64079*-AD-4 . [SYSTEM LLC ....ovvvvriniiniiiiiiiininnne LS T N 114,556 |..oevvvennnnnne 119,642
NEPTUNE REGIONAL TRANSMISSION

06051AB*2 ... Long Bond Replication ... . 114,556 |... ...119,642 Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ... ... 114,556 . 119,642
NEPTUNE REGIONAL TRANSMISSION

06051AB*2 .......... Long Bond Replication .........eeen [ 1.6 v e [ 110,465 |.....ovvvnneeee 115,369 | wovvvvviiiiiiiiins | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 64079*-AD-4 . [SYSTEM LLC ....ovvvvniiiiiiiiiiiiiiiinnes LS T N 110,465 |...eevvvvennnee 115,369
NEPTUNE REGIONAL TRANSMISSION

06051AB*2 ... Long Bond Replication ... .110,465 |... ...115,369 Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ... ... 110,465 .115,369
NEPTUNE REGIO

06051AB*2 ... Long Bond Replication ... 1. .100,101 |... ...113,945 Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ...109,101 .113,045

06051AB*2 . Long Bond Replication 1. .200,000 . 194,362 Bond Forward 645869-D*-6 . | NEW JERSEY NATURAL GAS CO .200,000 |.. . 194,362

06051AB*2 . Long Bond Replication 1. ,000,000 .995,670 Bond Forward 70432%-AA-9 . | PAYCHEX OF NEW YORK LLC . ,000,000 |.. .995,670

06051AB*2 .... Long Bond Replication ... 1. ...100,000 |... Bond Foruard ... 736508-8@-2 . | PORTLAND GENERAL ELECTRIC COMPANY 100,000 .. 92,245

06051AB*2 ... Long Bond Replication ... 1. .800,000 |... Bond Foruard ... 74170*-AE-9 . | PRIME PROPERTY FUND LLC ....800,000 . 793,593

06051AB*2 ... Long Bond Replication ... 1. .600,000 |... ....594,183 Bond Foruard ... 74170*-AL-3 . | PRIME PROPERTY FUND LLC ....600,000

06051AB*2 ... Long Bond Replication ... 1. ,800,000 |... ,762,563 Bond Foruard ... 74170*-AM-1 . | PRIME PROPERTY FUND LLC .. ,800,000 .

06051AB*2 .... Long Bond Replication ... 1. ...200,000 |... 198,299 Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC 200,000 ....198,299

06051AB*2 ... Long Bond Replication ... 1.6 ...500,000 |... 495,749 Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC . 500,000 ....495,749

06051AB*2 . Long Bond Replication 1.6 1,200,000 .1,180,225 Bond Forward 74264*-AD-8 . | PRISA LHC LLC . .1,200,000 |.. .1,180,225

06051AB*2 ... Long Bond Replication ... 1.6 1,000,000 |... ...983,521 Bond Foruard ... 74264*-AD-8 . | PRISA LHC LLC . . ,000,000 |..... .983,521
PROLOGIS TARGETED US LOGISTICS FUN

06051AB*2 Long Bond Replication 1.6 e e e 2,000,000 |....ccennnn 1,958,368 Bond Forward TA40*-AC-8 . |eeeeeieiiiieiii 1.6 i [ 2,000,000 [.....ceeeee. 1,958,368

06051AB*2 .... Long Bond Replication ... 1. .700,000 |... ....689,938 Bond Foruard ... 761152-A*-8 . | RESMED INC 1. ....700,000

06051AB*2 ... Long Bond Replication ... 1. .300,000 |... ....299,497 Bond Foruard ... 76169#-AL-7 . | REYES HOLDINGS LLC ... 1.GPL . ....300,000

06051AB*2 .... Long Bond Replication ... 1. 2,495,809 |............ 2,529,089 Bond Foruard ... 798237-F#-5 . | SAN JOSE WATER .. 1.F .. .... 2,495,809

06051AB*2 . Long Bond Replication 1. .700,000 .677,595 Bond Forward 87305N-A#-5 . | TTX COMPANY .| 1F. .700,000 |.. .

06051AB*2 . Long Bond Replication 1. .800,000 .785,422 Bond Forward 910637-U*-6 . | THE UNITED ILLUMINATING COMPANY .. [1.G . .800,000 |.. .785,422

06051AB*2 . Long Bond Replication 1. .600,000 .59, 112 Bond Forward 941848-E#-6 . | WATERS CORPORATION ... 2. .600,000 |.. .500, 112

06051AB*2 . Long Bond Replication 1. ,000,000 .983,534 Bond Forward . FO164#-AD-4 . | AIR LIQUIDE FINANCE 1. .1,000,000 |.. .983,534
ANGLIAN WATER SERVICE!

06051AB*2 Long Bond Replication 1.6 e e fe0002300,000 |l 296,234 Bond Forward GO3BIE-AN-6 . [.eeeeeeernneeeeeeiiiieeeeeeiiieeeeeeennneees [ 2B FE i [ 300,000 [ooreerevnnnnnns 296,234

06051AB*2 ... Long Bond Replication ... 1. ... 1,022,448 Bond Foruard ... G1744#-AM-0 . | CADOGAN ESTATES LIMITED .. ....1,000,000 ... 1,022,448

06051AB*2 . Long Bond Replication 1. . 3,969,535 Bond Forward (G2044@-BC-8 . | COMPASS GROUP PLC ... .4,000,000 |.. . 3,959,536

06051AB*2 . Long Bond Replication 1. . 1,492,144 Bond Forward 68228*-AD-4 . | SMITH & NEPHEW PLC ... .1,500,000 |.. . 1,492,144

06051AB*2 . Long Bond Replication 1. . 1,692,942 Bond Forward 02107#-AL-0 . | CONTACT ENERGY LIMITED .1,600,000 |.. . 1,692,042

06051AB*2 ... Long Bond Replication ... 1. . 7,610,059 Bond Foruard ... 03189%-AH-2 . | DEXUS FUNDS MANAGEMENT LTD .. ....7,700,000 ....7,610,059

06051AB*2 Long Bond Replication 1.6 e o [ 1,100,000 |............ 1,090,937 Bond Forward Q3917#-AB-0 . | FLINDERS PORT HOLDINGS .............. [2.B FE cooooiiiiiiiiiiiiiiiiiis [ 1,100,000 |............ 1,090,937
FONTERRA COOPERATIVE GROUP LIMITED

06051AB*2 .... Long Bond Replication ... 1. 1,500,000 |... 1,455,026 Bond Foruard ... 03920#-AJ-8 . |.. 1.G FE . .... 1,500,000

06051AB*2 . Long Bond Replication 1. .900,000 .883,051 Bond Forward 03971@-AB-5 . | GPT RE LTD .. 1.G FE .900,000 |..

06051AB*2 . Long Bond Replication 1. 1,000,000 .986,731 Bond Forward 08773@-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD 1.G FE .1,000,000 |..

06051AB*2 . Long Bond Replication 1. 5,500,000 . 5,409,357 Bond Forward 941848-E#-6 . | WATERS CORPORATION .5,500,000 |.. . 5,409,357

06051AB*2 ... Long Bond Replication ... 1. 14,000,000 |... .. 13,938,243 Bond Forvard ... 02107#-AL-0 . | CONTACT ENERGY LIMITED ... ...14,000,000 .. 13,938,243
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06051AB*2 .......... Long Bond Replication ........ccooeeen [ 1.6 oo e [ 13,200,000 |........... 13,100,719 | wovvvviiiiiiiiiins | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e Q3977*-AA-3 . | GENESIS ENERGY LIMITED .............. 2AFE
06051AB*2 ... Long Bond Replication ... ...200,371 ... Bond Foruard ... C0104e-AC-4 . | AIRBUS CANADA LP ... 1.F FE ..
06051AB*2 ... Long Bond Replication ... 2,300,000 |............ 2,256,686 Bond Foruard ... 03971@-AB-5 . | GPT RE LTD 1.G FE .. .... 2,300,000
06051AB*2 .... Long Bond Replication ... ...506,868 |... ....593,499 Bond Foruard ... 41242*-BK-7 . | HARDWOOD FUNDING LLC 1.G FE .. 596,868
06051AB*2 ... Long Bond Replication ... ....974,342 Bond Foruard ... 57169*-AY-3 . ....1,000,000
06051AB*2 ... Long Bond Replication ... Bond Foruard ... 736508-8@-2 . | PORTLAND GENERAL ELECTRIC COMPANY ....100,000
06051AB*2 . Long Bond Replication Bond Forward 910637-U*-6 . | THE UNITED ILLUMINATING COMPANY .. .400,000 |..
06051AB*2 . Long Bond Replication Bond Forward C0104e-AC-4 . | AIRBUS CANADA LP .200,371 |..
06051AB*2 . Long Bond Replication Bond Forward C0104@-AC-4 . | AIRBUS CANADA LP . .1,200,000 |.. . 1,153,163
06051AB*2 ... Long Bond Replication ... ...500,000 |... Bond Foruard ... 03971@-AB-5 . | GPT RE LTD . 500,000 ....490,584
06051AB*2 ... Long Bond Replication ... .100,000 |... Bond Foruard ... 736508-S@-2 . | PORTLAND GENERAL ELECTRIC COMPANY ....100,000 .. 92,245
06051AB*2 .... Long Bond Replication ... Bond Foruard ... Q3971@-AB-5 . | GPT RE LTD .....evvvvvvrvrrnnnnnnninnnns ....900,000 .883,051
06051AB*2 ... Long Bond Replication ... Bond Foruard ... 204752-A@-9 . | EQUITY ONE INC ..oovvvvnnnnninninnnnnnn [20A oo [ 2,500,000 ... 2,477,737
06051AB*2 ... Long Bond Replication ... Bond Foruard ... 736508-8@-2 . | PORTLAND GENERAL ELECTRIC COMPANY .... 1,493,000 ... 1,377,217
06051AB*2 ... Long Bond Replication ... ... 2,562,627 Bond Foruard ... 761152-A*-8 . | RESMED INC ....2,600,000 ... 2,562,627
06051AB*2 .... Long Bond Replication ... ... 3,862,721 Bond Foruard ... 775196-AQ-3 . | ROGERS GROUP INC ... ... 3,900,000 ... 3,862,721
06051AB*2 ... Long Bond Replication ... ... 7,111,169 Bond Foruard ... C0104@-AC-4 . | AIRBUS CANADA LP . ....7,413,738 ....7,111,169
06051AB*2 . Long Bond Replication .3,715,603 Bond Forward 05995#-AH-7 . | MERIDIAN ENERGY LTD . 2.A. .3,750,000 |.. .3,715,603
06051AB*2 . Long Bond Replication . 495,547 Bond Forward 204752-A@-9 . | EQUITY ONE INC ..... 2.A. .500,000 |.. . 495,547
06051AB*2 . Long Bond Replication . 4,979,230 Bond Forward 42545#-AD-2 . | HENDRICKSON HOLDINGS LLC . 2.0. .5,000,000 |.. . 4,979,230
06051AB*2 ... Long Bond Replication ... eeeeen... 9,609,241 Bond Foruard ... 45458*-BB-7 . | INDIANA-AMERICAN WATER CO. . 1.G .. ....9,000,000 9,609,241
06051AB*2 .... Long Bond Replication ... .200,000 |... ....197,559 Bond Foruard ... 49427R-B@-0 . | KILROY REALTY LP 2.0. 200,000 .197,569
06051AB*2 ... Long Bond Replication ... ,000,000 |... ....981,527 Bond Foruard ... 553530-A@-5 . | MSC INDUSTRIAL DIRECT CO INC ...... [2.B .. ....1,000,000 .981,527
06051AB*2 ... Long Bond Replication ... .268,000 |... ....247,216 Bond Foruard ... 736508-S6-2 . | PORTLAND GENERAL ELECTRIC COMPANY [1.F .. .247,216
06051AB*2 ... Long Bond Replication ... ,000,000 |... ....990,441 Bond Foruard ... 775198-AQ-3 . | ROGERS GROUP INC ........eevvvnnnnnnnee .990, 441
06051AB*2 .... Long Bond Replication ... ,200,000 |... ,178,132 Bond Foruard ... 910637-U*-6 . | THE UNITED ILLUMINATING COMPANY .. 1,178,132
06051AB*2 ... Long Bond Replication ... ...400,000 |... 384,388 Bond Foruard ... C0104@-AC-4 . | AIRBUS CANADA LP ........eevvvvvnnnnnee 400,000 ...384,388
06051AB*2 ... Long Bond Replication ... ...500,000 |... 494,733 Bond Foruard ... G73346-AA-1 . | RRPF ENGINE LEASING LIMITED 500,000 ... 494,733
06051AB*2 . Long Bond Replication ,500,000 . 1,489,496 Bond Forward 05279#-AH-2 . | AUTOLIV ASP INC ... .1,500,000 |.. .1,489,49%
06051AB*2 . Long Bond Replication .700,000 .693,932 Bond Forward 204752-A*-1 . | EQUITY ONE INC .. .700,000 |.. .693,932
06051AB*2 . Long Bond Replication ,000,000 .991,005 Bond Forward 204752-A@-9 . | EQUITY ONE INC .. .1,000,000 |.. .991,095
06051AB*2 . Long Bond Replication .895,302 .890,249 Bond Forward 41242*-BK-7 . | HARDWOOD FUNDING LLC .895,302 |.. 890,249
06051AB*2 . Long Bond Replication .300,000 .296,338 Bond Forward 49427R-B@-0 . | KILROY REALTY LP .. .300,000 |.. .296,338
06051AB*2 ... Long Bond Replication ... 2,000,000 |... ,048,684 Bond Foruard ... 57169*-AY-3 . | MARS INC ....2,000,000 .1,948,684
06051AB*2 ... Long Bond Replication ... 1,300,000 |... ,281,313 Bond Foruard ... 761152-A*-8 . | RESMED INC .... 1,300,000 1,281,313
06051AB*2 ... Long Bond Replication ... ...500,000 |... 495,221 Bond Foruard ... 775196-AQ-3 . | ROGERS GROUP INC ... . .... 495,221
06051AB*2 ... Long Bond Replication ... ...600,000 |... Bond Foruard ... 910637-U*-6 . | THE UNITED ILLUMINATING COMPANY .. ....589,066
06051AB*2 ... Long Bond Replication ... 1,200,000 |... ,180,223 Bond Foruard ... 941848-E#-6 . | WATERS CORPORATION ........eevvvvnnnne .1,180,223
06051AB*2 ... Long Bond Replication ... ...601,114 |... 576,581 Bond Foruard ... C0104@-AC-4 . | AIRBUS CANADA LP ... 601,114 ....576,581
06051AB*2 . Long Bond Replication 2,000,000 . 1,921,038 Bond Forward C0104e-AC-4 . | AIRBUS CANADA LP ... .2,000,000 |.. 1,921,938
06051AB*2 . Long Bond Replication 2,000,000 .1,981,655 Bond Forward 05995#-AH-7 . | MERIDIAN ENERGY LTD . .2,000,000 |.. ,981,655
06051AB*2 . Long Bond Replication 100,000 .1,090,204 Bond Forward 204752-A@-9 . | EQUITY ONE INC ..... .1,100,000 |..
06051AB*2 . Long Bond Replication 208,434 . 296,750 Bond Forward 41242*-BK-7 . | HARDWOOD FUNDING LLC .208,434 |..
06051AB*2 . Long Bond Replication .100,000 ..98,779 Bond Forward 49427R-B@-0 . | KILROY REALTY LP .. |2.c. .100,000 |..
06051AB*2 ... Long Bond Replication ... .129,000 |... ....118,996 Bond Foruard ... 736508-S@-2 . | PORTLAND GENERAL ELECTRIC COMPANY [ 1.F .. ....129,000
06051AB*2 .... Long Bond Replication ... .700,000 |... ....689,938 Bond Foruard ... 761152-A*-8 . | RESMED INC ....oovvvrrrniiiiiiiininins 1.6 .. ....700,000
06051AB*2 ... Long Bond Replication ... .400,000 |... ...392,711 Bond Foruard ... 910637-U*-6 . | THE UNITED ILLUMINATING COMPANY .. [1.G .. ....400,000 .
06051AB*2 .... Long Bond Replication ... ...600,000 |... 590, 112 Bond Foruard ... 941848-E#-6 . | WATERS CORPORATION ... 600,000 ....500, 112
06051AB*2 . Long Bond Replication . 1,600,000 . 1,537,560 | ... Bond Forward . |C01048-AC-4 . | AIRBUS CANADA LP ..... .1,600,000 |.. . 1,537,550
89114PA*1 . Long Bond Replication 125,000,000 1,000,000 (8,006,372) | 01/23/2024 01/23/2026 Bond Forward (8,993,951) [ 151895-D@-5 . | CENTERPOINT PROPERTIES TRUST .1,000,000 |.. .987,579
89114PA*1 . Long Bond Replication 5,000,000 . 4,907,633 Bond Forward 553530-A@-5 . | MSC INDUSTRIAL DIRECT CO INC .5,000,000 |.. . 4,907,633
89114PA*1 .......... |Long Bond Replication ... B ...800,000 |... Bond Forvard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST ....785,409
89114PA*¥1 .......... Long Bond Replication .....oevveees [ 1.6 ceeiiiiiiiiiiiis o foiiinn, 400,000 |..ooeeeeeenn 394,257 | e [ Bond Forward .........cccoeeeeiiiiiiiees fonniinnnniniiiiiiiiinns Joviiiiiiiiiiiiiiieees 56081#-BQ-2 . |MAJOR LEAGUE BASEBALL TRUST ....... [1T.FFE ...occooiiiiiiiiiiinnnn fonnnnnnnnn.....400,000 |............... 304,257
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89114PA*1 .......... Long Bond Replication ........cooees [ 1.6 e e [ 1,000,000 |.......evneeee 987,708 | wevvvvrrriiiiiiinn | e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 57169*-AX-5 . | MARS INC ....ovvvvriiiiiiiiiiiiiiiiieees TE s [, 1,000,000
89114PA*1 ... Long Bond Replication ... .600,000 |... ....597,402 Bond Foruard ... 70432*-AA-9 . | PAYCHEX OF NEW YORK LLC 1.6 ... ....600,000
89114PA*1 ... Long Bond Replication ... .900,000 |... ....801,275 Bond Foruard ... 74170*-AL-3 . | PRIME PROPERTY FUND LLC ....900,000
89114PA*1 ... Long Bond Replication ... .200,000 |... ....198,299 Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC . ....200,000
89114PA*1 ... Long Bond Replication ... .300,000 |... ....297,449 Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC . ....300,000
89114PA*1 ... Long Bond Replication ... ,084,586 Bond Foruard ... 90312*-AC-8 . | UNS GAS INC ...11,135,863
89114PA*1 . Long Bond Replication .980,439 Bond Forward 422416-AH-2 . | HEARST COMMUNICATIONS INC .1,000,000 |..
89114PA*1 . Long Bond Replication .881,062 Bond Forward 74170*-AG-4 . | PRIME PROPERTY FUND LLC .. .900,000 |..
89114PA*1 . Long Bond Replication .981,527 Bond Forward 553530-A@-5 . | MSC INDUSTRIAL DIRECT CO INC . ,000,000 |.. .981,527
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 74170*-AE-9 . | PRIME PROPERTY FUND LLC ............. 100,000 ..99,199
89114PA*1 ... Long Bond Replication ... Bond Foruard ... G1108#-AG-3 . | THE BRITISH LAND COMPANY PLC ...... ....500,000 .495,384
89114PA*1 ... Long Bond Replication ... Bond Foruard ... G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . ....500,000 .500,412
89114PA*1 ... Long Bond Replication ... Bond Foruard ... Q7724#-AF-5 . | POWERCO LIMITED ......eevvvvvvvnnnnnnns ,000,000
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 03028P-C@-3 . | AMERICAN TRANSMISSION COMPANY ..... [1.G oooovrrrririiiii s 2,500,000
89114PA*1 ... Long Bond Replication ... ... 4,288,135 Bond Foruard ... 03028P-C@-3 . | AMERICAN TRANSMISSION COMPANY ... [1.G cooovrrriiriiiii [ 4,300,000 .
89114PA*1 ... Long Bond Replication ... 248,249 Bond Foruard ... 05279%-AH-2 . | AUTOLIV ASP INC ....ovvvvviinininnnnns ....248,249
89114PA*1 ... Long Bond Replication ... ....693,932 Bond Foruard ... 204752-A*-1 . | EQUITY ONE INC .693,032
89114PA*1 . Long Bond Replication .991,005 Bond Forward 204752-A@-9 . | EQUITY ONE INC ..... .991,095
89114PA*1 . Long Bond Replication .980,439 Bond Forward 422416-AH-2 . | HEARST COMMUNICATIONS INC .980,439
89114PA*1 . Long Bond Replication . 4,954,158 Bond Forward 422416-AH-2 . | HEARST COMMUNICATIONS INC . 4,954,158
89114PA*1 ... Long Bond Replication ... .... 3,949,136 Bond Foruard ... 450319-B*-8 . | ITC MIDWEST LLC ....4,000,000 3,949,136
89114PA*1 ... Long Bond Replication ... ....8,212,067 Bond Foruard ... 45168D-B@-2 . | IDEXX LABORATORIES INC. .. ....8,300,000
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 49427R-B@-0 . | KILROY REALTY LP .
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 553530-A@-5 . | MSC INDUSTRIAL DIRECT CO INC ......
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 553530-A@-5 . | MSC INDUSTRIAL DIRECT CO INC ......
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST ....600,000
89114PA*1 ... Long Bond Replication ... .100,000 |... Bond Foruard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST ....100,000
89114PA*1 ... Long Bond Replication ... .300,000 |... ....295,693 Bond Foruard ... 56081#-BQ-2 . | MAJOR LEAGUE BASEBALL TRUST ....300,000
89114PA*1 . Long Bond Replication .400,000 .394,257 Bond Forward 56081#-BQ-2 . | MAJOR LEAGUE BASEBALL TRUST .400,000 |..
89114PA*1 . Long Bond Replication 1,000,000 1,018,443 Bond Forward 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO .1,000,000 |..
89114PA*1 . Long Bond Replication 2,300,000 .2,281,581 Bond Forward 74170*-AE-9 . | PRIME PROPERTY FUND LLC .. .2,300,000 |..
89114PA*1 . Long Bond Replication .200,000 .198,398 Bond Forward 74170*-AE-9 . | PRIME PROPERTY FUND LLC .. .200,000 |..
89114PA*1 . Long Bond Replication .900,000 .881,062 Bond Forward 74170*-AG-4 . | PRIME PROPERTY FUND LLC .. .900,000 |..
89114PA*1 ... Long Bond Replication ... .400,000 |... ....3%,122 Bond Foruard ... 74170*-AL-3 . | PRIME PROPERTY FUND LLC ....400,000
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC . ....100,000 .
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC . ....100,000 ..99,150
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 761152-A*-8 . | RESMED INC G ... 2,300,000 ... 2,266,939
89114PA*1 ... Long Bond Replication ... .... 1,369,858 Bond Foruard ... 941848-F@-7 . | WATERS CORPORATION ... .. |2B. .... 1,400,000 .... 1,369,858
ANGLIAN WATER SERVICES FINANCING P

89114PA*1 ... Long Bond Replication ... ...200,000 |... 197,489 Bond Foruard ... G0369e-Al-6 . . 200,000 .... 197,489
89114PA*1 ... Long Bond Replication ... 2,000,000 |............ 1,981,535 Bond Foruard ... G1108#-AG-3 . | THE BRITISH LAND COMPANY PLC ...... ....2,000,000 . 1,981,535
89114PA*1 ... Long Bond Replication ... 1,500,000 |............ 1,484,826 Bond Foruard ... G2044@-BC-8 . | COMPASS GROUP PLC ........evvvvvvnnnnns Fo .... 1,500,000 .... 1,484,826
89114PA*1 ... Long Bond Replication ... .... 3,502,886 Bond Foruard ... G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . [1.G .. ... 3,500,000 .... 3,502,886
89114PA*1 ... Long Bond Replication ... .... 3,360,286 Bond Foruard ... Q3189%-AH-2 . | DEXUS FUNDS MANAGEMENT LTD ......... [1.6 ooorrrrrii s 3,400,000 .... 3,360,286
89114PA*1 ... Long Bond Replication ... ... 1,297,043 Bond Foruard ... Q7724#-AF-5 . | POWERCO LIMITED ......eevvmvmmunnnnnnnn [2.B FE s oo 1,300,000 ... 1,207,043
89114PA*1 ... Long Bond Replication ... Bond Foruard ... Q7724#-AF-5 . | POWERCO LIMITED ........ovvvvvvvvnnnns ) ....499,209
89114PA*1 . Long Bond Replication Bond Forward 09194@-AC-1 . | TRANSPOWER NEW ZEALAND LIMITED 2,000,000 .1,984,970
89114PA*1 . Long Bond Replication Bond Forward G73346-AQ-6 . | RRPF ENGINE LEASING LTD 10,500,000 |.. 10,561,772
89114PA*1 . Long Bond Replication . 1,480,926 Bond Forward 450319-B*-8 . | ITC MIDWEST LLC ............ .1,500,000 |.. . 1,480,926
89114PA*1 . Long Bond Replication .2,036,887 Bond Forward 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO .2,000,000 |.. .2,036,887
89114PA*1 . Long Bond Replication .197,516 Bond Forward 151895-D8-5 . | CENTERPOINT PROPERTIES TRUST .200,000 |.. .197,516
89114PA*1 .......... |Long Bond Replication ... e 1,727,747 Bond Forvard ... 450319-B*-8 . | ITC MIDWEST LLC . .. .... 1,750,000 1,727,747
89114PA*¥1 .......... Long Bond Replication ......ccceveeeee [ 1.6 cevviiiiiiiiiiiiiiiiiiiiiees o foeeeenne......200,000 ... 196,352 | tevvvvvvvviiiiiins | eeeeiiiiiiiiiins Bond Forward .........cccoeeeeiiiiiiiees fonniinnnniniiiiiiiiinns Joviiiiiiiiiiiiiiieees 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST ....... 1FFE ciiiiiiiiiiiiiiiiinnns o, 200,000 |............... 196,352
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89114PA*1 .......... Long Bond Replication ........cooeees [ 1.6 ceeiiiiiniii e [ 500,000 |.evverennnnnnn809,222 | e [ Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO ....... 1.6 s [ 500,000
89114PA*1 ... Long Bond Replication ... 1,000,000 |... Bond Foruard ... 70432*-AA-9 . | PAYCHEX OF NEW YORK LLC 1.6 ... ....1,000,000
89114PA*1 ... Long Bond Replication ... 1,700,000 |............ 1,664,229 Bond Foruard ... 74170*-AG-4 . | PRIME PROPERTY FUND LLC ....1,700,000
89114PA*1 ... Long Bond Replication ... .200,000 |... ...198,061 Bond Foruard ... 74170*-AL-3 . | PRIME PROPERTY FUND LLC .. ....200,000
89114PA*1 ... Long Bond Replication ... B .100,000 |... Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC .. ....100,000
89114PA*1 .......... Long Bond Replication ..........ceoee [ 1.6 coeeiiiiiii e [, 100,000 Bond Forward 864680-AG-7 . | SUEZ WATER RESOURCES LLC .......oooo. [1F o 100,000
ANGLIAN WATER SERVICES FINANCING P
89114PA*1 .......... Long Bond Replication .....ccevvveeees | 1.6 cevvniviiiiiiiiiiiiiiiinee o [ en000100,000 [oeeeniennnnnn 98,745 | e | Bond Forward G03698-Al-6 .
89114PA*1 ... Long Bond Replication ... Bond Forward ... G1108#-AG-3 .
89114PA*1 ... Long Bond Replication ... Bond Foruard ... G2044@-BC-8 . | COMPASS GROUP PLC ........evvvvvnnnnnns
89114PA*1 ... Long Bond Replication ... Bond Foruard ... G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . . .
89114PA*1 . Long Bond Replication Bond Forward G7332#-AG-8 . | RRPF ENGINE LEASING LIMITED .500,000 |.. .500,658
89114PA*1 . Long Bond Replication . 2,569,630 Bond Forward 03189%-AH-2 . | DEXUS FUNDS MANAGEMENT LTD .... .2,600,000 |.. . 2,569,630
89114PA*1 . Long Bond Replication .893,236 Bond Forward 09194@-AC-1 . | TRANSPOWER NEW ZEALAND LIMITED .900,000 |..
89114PA*1 . Long Bond Replication .197,516 Bond Forward 151895-D8-5 . | CENTERPOINT PROPERTIES TRUST .. .200,000 |..
89114PA*1 . Long Bond Replication . 4,452,326 Bond Forward 45168D-B@-2 . | IDEXX LABORATORIES INC. ..... .4,500,000 |..
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 553530-A@-5 . | MSC INDUSTRIAL DIRECT CO INC .. ....1,000,000
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST ....400,000
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 56081#-BQ-2 . | MAJOR LEAGUE BASEBALL TRUST ....100,000 .
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 57169*-AX-5 . | MARS INC ....2,000,000 1,975,417
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 70432%-AA-9 . | PAYCHEX OF NEW YORK LLC .. ....1,000,000 ....995,670
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 74170*-AE-9 . | PRIME PROPERTY FUND LLC ....1,000,000 .991,092
89114PA*1 ... Long Bond Replication ... Bond Foruard ... 74170*-AG-4 . | PRIME PROPERTY FUND LLC .881,062
89114PA*1 Long Bond Replication ................ Bond Forward 74170*-AL-3 . | PRIME PROPERTY FUND LLC ............. 396, 122
ANGLIAN WATER SERVICES FINANCING P
89114PA*{ Long Bond Replication .....coovvvvvens | 1.6 ceiiiiiiiiiiiiiiiiiens v o0 200,000 fonnnicinnnnn 197,489 | ooeeiiiieiee | s Bond Forward GO3BIE-AN-6 . [.eeeeeeernneeeeeeniiieeeeeeiiiieeeeeeneeeees [ 2B FE i [ 200,000 [oooeeievnnnnnns 197,489
89114PA*1 ... Long Bond Replication ... ....296,274 Bond Foruard ... 151895-D8-5 . | CENTERPOINT PROPERTIES TRUST ..
89114PA*1 ... Long Bond Replication ... ....981,527 Bond Foruard ... 553530-A@-5 . | MSC INDUSTRIAL DIRECT CO INC ..
89114PA*1 ... Long Bond Replication ... ....087,708 Bond Foruard ... 57169*-AX-5 . | MARS INC ....1,000,000 .
89114PA*1 . Long Bond Replication .800,000 . 792,245 Bond Forward 74170*-AL-3 . | PRIME PROPERTY FUND LLC ....800,000 |.. . 792,245
89114PA*1 . Long Bond Replication . 3,000,000 .2,91,852 Bond Forward . |450319-B*-8 . | ITC MIDWEST LLC . .3,000,000 |.. .2,91,852
38149CC*4 .. Long Bond Replication 230,000,000 9,500,000 (5,657,074) 03/19/2026 Bond Forward ..(15,026,956) | 49427R-B#-8 . | KILROY REALTY LP .. .9,500,000 |.. . 9,369,882
38149CC*4 .......... |Long Bond Replication ... . 5,800,000 |...eeeeeennn 5,752,211 | oo [ Bond Foruard ... 03917#-AB-0 . | FLINDERS PORT HOLDINGS . . .. ....5,800,000 ....5,752,211
38149CC*4 .......... Long Bond Replication ................ R ) R 10,475,137 |........... 10,949,660 [ .oevvvnnveeiiiiis [ e Bond Forward ..........coeeiiiiiiinninns fovvvnniininiiiiinens o 00138C-AV-0 . | COREBRIDGE GLOBAL FUNDING .......... [1.FFE oo [ 10,475,137 |........... 10,949,660
ANZ BANK NEW ZEALAND LTD (LONDON B
38149CC*4 .......... Long Bond Replication ................ 1.6 i e e 949,416 |...covvunnnnnns 876,617 | wevveeeeeeeiies [ e Bond Forward .........cceeviiiiiinninns Joovinniiiniiiiiiieens o 00182E-BM-0 . [-eeeeeeeeeneieeeieie e TEFE o i 949,416 |......oonnnnnn 876,617
38149CC*4 .. Long Bond Replication ... 8,120,000 |............ 8,388,951 Bond Foruard ... 00182E-BU-2 . [B . |1.EFE ... ....8,120,000 .... 8,388,951
38149CC*4 .......... |Long Bond Replication ... B 3,500,000 |............ 3,549,535 Bond Foruard ... 00182Y-AA-3 . | ANZ BANK NEW ZEALAND LTD . .. |[1.GFE ... .. ... 3,500,000 .... 3,549,535
38149CC*4 .......... Long Bond Replication .....ccoevvvvens | 1.6 ceviiiiiiiiiiiiiiiiiins v o 2,931,001 |..oevennnnns 2,594,456 | eovenieeees [ e Bond Forward ..........coeeiiiiiiinninns fovvvnniininiiiiinens o 00216L-AE-3 . | ASB BANK LTD ....eevvvvvvvrvnnnnnnnnnns LV P N 2,931,001 | 2,594,456
AMERICAN HONDA FINANCE CORPORATION
38149CC*4 .. Long Bond Replication ... ...2,504,209 |............ 2,622,153 Bond Foruard ... 02665/-EM-9 . 1.G FE .. .... 2,594,209 ....2,622,153
38149CC*4 .......... Long Bond Replication .....ccoevvvvens | 1.6 ceviiiiiiiiiiiiiiiiiiens v o 6,220,970 |....ounnnnn. 6,387,033 | ooereiiiiiieeees | s Bond Forward .........cceeviiiiiinninns Joovinniiiniiiiiiieens o 02665W-EM-9 . L Y N 6,220,970 |............ 6,387,033
38149CC*4 .. Long Bond Replication ... ...9,989,374 |...........10,080,470 Bond Foruard ... 05578A-E4-6 . | BPCE SA ... 1.E FE .. .... 9,989,374 ...10,080,470
38149CC*4 .. Long Bond Replication .2,016,004 Bond Forward 05578A-E4-6 . | BPCE SA ... 1.E FE 1,974,291 2,016,094
38149CC*4 .. Long Bond Replication 21,030,731 Bond Forward 22535W-AJ-6 . | CREDIT AGRICOLE SA 1.G FE 20,010,000 21,030,731
38149CC*4 .. Long Bond Replication . 6,989,223 Bond Forward 22535W-AJ-6 . | CREDIT AGRICOLE SA 1.G FE .6,662,691 |.. . 6,989,223
38149CC*4 .. Long Bond Replication . 8,565,740 Bond Forward 22535W-AJ-6 . | CREDIT AGRICOLE SA 1.G FE .8,108,376 |.. . 8,565,740
38149CC*4 .. Long Bond Replication .8,408,088 Bond Forward 22535W-AJ-6 . | CREDIT AGRICOLE SA ... 1.G FE . 7,922,544 |.. .8,408,088
38149CC*4 .. Long Bond Replication ... Bond Foruard ... 233851-EA-8 . | DAIMLER FINANCE NORTH AMERICA LLC [1.F FE .. .... 1,047,960 ....960,238
38149CC*4 .. Long Bond Replication ... Bond Foruard ... 233851-EA-8 . | DAIMLER FINANCE NORTH AMERICA LLC [1.F FE .. ....9,733,028 ....8,687,869
38149CC*4 .......... |Long Bond Replication ... B ...2,200,704 |............ 2,134,689 Bond Foruard ... 25243Y-BB-4 . | DIAGEQ CAPITAL PLC ...cevvvvvvieinnes 1.G FE .. .. ....2,200,704 ... 2,134,689
38149CC*4 .......... Long Bond Replication ....coooevvvvees | 1.6 ceviiiiiiiiiiiiniiiiiinins v e, 1,121,910 |............ 1,044,140 | oo | e Bond Forward ........ccceeeiiiiiiiiiinns foovenniiniiiiiiiiiniins o 25243Y-BB-4 . | DIAGEQ CAPITAL PLC ...evvvvvvveeneees TG FE covviiviniiiiiiiiinns foniiinnnn, 1,121,910 ). 1,044,141
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38149CC*4 .......... Long Bond Replication ................ 1.6 e o [ 895,366 |............... 835,313 | oo [ Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 25243Y-BB-4 . | DIAGEQ CAPITAL PLC ...cevvvvvvieeenes L = =R N 895,366 |........ceennn 835,313
JACKSON NATIONAL LIFE GLOBAL FUNDI

38149CC*4 .......... Long Bond Replication ................ 1.6 e e [ 5,365,867 |............ 5,467,100 | wevvvvvvrriiiiiins | e Bond Forward .......ccoeeeeieiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 46840L-UY-5 . oo S =Y RN 5,365,867 |............ 5,467,100
38149CC*4 .. Long Bond Replication ... .... 8,150,239 Bond Foruard ... 58769J-AL-1 . 1.F FE ... ....8,005,018 .... 8,150,239
38149CC*4 .. Long Bond Replication ... ....8,184,976 Bond Foruard ... 61747Y-FG-5 . | MORGAN STANLEY .. 1.EFE ... .... 7,990,000 ....8,184,976
38149CC*4 .. Long Bond Replication ... ....5,762, 166 Bond Foruard ... 61747Y-FH-3 . | MORGAN STANLEY 1.E FE ... .... 5,440,000 ....5,762,166
38149CC*4 .. Long Bond Replication .5,386,707 Bond Forward 67021C-AU-1 . | NSTAR ELECTRIC CO .... 1.F FE .5,289,105 |.. .5,386,707
38149CC*4 .. Long Bond Replication .. 64,404 Bond Forward 69353R-FG-8 . | PNC BANK NATIONAL ASSOCIATION ..... 1.F FE ..66,116 |..
38149CC*4 .. Long Bond Replication .209,603 Bond Forward 69353R-FG-8 . | PNC BANK NATIONAL ASSOCIATION ..... 1.F FE .214,875 |..
38149CC*4 .. Long Bond Replication ... veeeeeee... 1,950,866 Bond Foruard ... 69353R-FG-8 . | PNC BANK NATIONAL ASSOCIATION ..... 1.F FE ... .... 1,999,031
38149CC*4 .. Long Bond Replication ... 119,290 |... ....116,363 Bond Foruard ... 69353R-FG-8 . | PNC BANK NATIONAL ASSOCIATION ..... 1.F FE ... ....119,290
38149CC*4 .. Long Bond Replication ... .387,698 |... ....378, 181 Bond Foruard ... 69353R-FG-8 . | PNC BANK NATIONAL ASSOCIATION ..... 1.F FE ... ....387,693
38149CC*4 .. Long Bond Replication ... ...1,899,934 |............ 1,853,322 Bond Foruard ... 69353R-FG-8 . | PNC BANK NATIONAL ASSOCIATION ..... 1.F FE ... .... 1,899,034
38149CC*4 .. Long Bond Replication ... ..30,000,000 |... Bond Foruard ... T74977R-DR-2 . | COOPERATIEVE RABOBANK UA ........... 1.G FE ...
38149CC*4 .. Long Bond Replication ... ...215,267 |... Bond Foruard ... 76720A-AP-1 . | RIO TINTO FINANCE (USA) PLC ... 1.F FE ...
38149CC*4 .. Long Bond Replication ... Bond Foruard ... 76720A-AP-1 . | RIO TINTO FINANCE (USA) PLC ... 1.F FE ...
38149CC*4 .. Long Bond Replication ... Bond Foruard ... 808513-Bli-4 . | CHARLES SCWHAB CORPORATION 1.F FE ...
38149CC*4 .. Long Bond Replication Bond Forward 808513-Bli-4 . | CHARLES SCWHAB CORPORATION . 1.F FE
38149CC*4 .. Long Bond Replication Bond Forward 808513-Bli-4 . | CHARLES SCWHAB CORPORATION . 1.F FE .. . 1,745,640
38149CC*4 .. Long Bond Replication .303,590 Bond Forward 808513-Bli-4 . | CHARLES SCWHAB CORPORATION . 1.F FE .315,842 |.. .303,590
38149CC*4 .. Long Bond Replication .591,693 Bond Forward 808513-Bli-4 . | CHARLES SCWHAB CORPORATION . 1.F FE .615,819 |.. .591,693
38149CC*4 .. Long Bond Replication .498,994 Bond Forward 808513-Bli-4 . | CHARLES SCWHAB CORPORATION . 1.F FE .519,637 |.. .498,994
38149CC*4 .. Long Bond Replication ... Bond Foruard ... 808513-Bl-4 . | CHARLES SCWHAB CORPORATION ......... 1.F FE ... ..86,782
38149CC*4 .. Long Bond Replication ... Bond Foruard ... 808513-Bl-4 . | CHARLES SCWHAB CORPORATION ......... 1.F FE ... .... 1,627,156
38149CC*4 .. Long Bond Replication ... Bond Foruard ... 808513-CH-6 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ... ....9,607,976
38149CC*4 .. Long Bond Replication ... Bond Foruard ... 89236T-JW-6 . | TOYOTA MOTOR CREDIT CORP . 1.E FE ... .... 4,020,944
38149CC*4 .. Long Bond Replication ... Bond Foruard ... 902613-BH-0 . | UBS GROUP AG 1.G FE ... ....8,216,078
38149CC*4 .. Long Bond Replication ... .... 8,626,796 Bond Foruard ... 902613-BJ-6 . | UBS GROUP AG 1.G FE ... ....8,400,000 ....8,626,79%
38149CC*4 .. Long Bond Replication 1,676,218 Bond Forward 91324P-CY-6 . | UNITEDHEALTH GROUP INC . 1.F FE .1,698,410 |.. .1,676,218
38149CC*4 .. Long Bond Replication .591,606 Bond Forward 91324P-CY-6 . | UNITEDHEALTH GROUP INC . 1.F FE .622,383 |.. .591,606
38149CC*4 .. Long Bond Replication .2,070,622 Bond Forward 91324P-CY-6 . | UNITEDHEALTH GROUP INC . 1.F FE .2,008,036 |.. .2,070,622
38149CC*4 .. Long Bond Replication .295,803 Bond Forward 91324P-CY-6 . | UNITEDHEALTH GROUP INC . 1.F FE 209,719 |..
38149CC*4 .. Long Bond Replication . 449,579 443,705 Bond Forward 91324P-CY-6 . | UNITEDHEALTH GROUP INC . .. |1.F FE 449,579 |..
38149CC*4 .. Long Bond Replication ... .140,700 |... ....145,013 Bond Foruard ... 103730-BI-9 . | BP CAPITAL MARKETS AMERICA INC .... [1.E FE ... ....140,700
38149CC*4 .. Long Bond Replication ... .281,064 |... ....300,777 Bond Foruard ... 808513-Bli-4 . | CHARLES SCWHAB CORPORATION . 1.F FE ... ....281,064 .
38149CC*4 .. Long Bond Replication . .199,370 .205,400 | ... Bond Forward . |902613-BJ-6 . | UBS GROLP AG .............. 1.G FE .199,370 |.. .205,400
94978*BU4 . Long Bond Replication ..70,000,000 2,300,000 (3,017,692) [ 03/25/2024 03/25/2027 Bond Forward (5,273,584) [ 055650-DN-5 . [ BP CAPITAL MARKETS PLC 1.E FE .2,300,000 |.. . 2,255,892
94978*BU4 . Long Bond Replication 2,428,480 . 2,470,669 Bond Forward 11271L-AC-6 . | BROOKFIELD FINANCE INC . 1.G FE . 2,428,480 |.. . 2,470,669
94978*BU4 . Long Bond Replication 3,086,718 .2,728,488 Bond Forward 149123-CK-5 . | CATERPILLAR INC .... 1.F FE .3,086,718 |.. .2,728,488
94978*BU4 . Long Bond Replication .395,774 .386,235 Bond Forward 202795-JK-7 . | COMMONWEALTH EDISON COMPANY 1.F FE .395,774 |..
94978*BU4 ... Long Bond Replication ... 1,099,372 |... 1,072,874 Bond Foruard ... 202795-JK-7 . | COMMONWEALTH EDISON COMPANY ........ 1.F FE ... 1,099,372
94978*BU4 ... Long Bond Replication ... 1,173,112 |... 1,094,799 Bond Foruard ... 20825C-AY-0 . | CONOCOPHILLIPS ... FFE ... 1,173,112
94978*BU4 ... Long Bond Replication ... 1,173,112 |... 1,004,799 Bond Foruard ... 20825C-AY-0 . | CONOCOPHILLIPS ... FFE ... 1,173,112 1,004,799
94978*BU4 ... Long Bond Replication ... ...1,386,209 |... 1,352,796 Bond Foruard ... 202795-JK-7 . | COMMONWEALTH EDISON COMPANY ... FFE ... 1,386,209 1,352,796
94978*BU4 ... Long Bond Replication ... .. 3,746,695 |... 3,801,209 Bond Foruard ... 210518-DS-2 . | CONSUMERS ENERGY COMPANY EFE ... 3,746,695 3,801,209
94978*BU4 ... Long Bond Replication ... Bond Foruard ... 25243Y-AZ-2 . | DIAGEQ CAPITAL PLC ... 1.G FE ... ...218,624
94978*BU4 . Long Bond Replication Bond Forward 25243Y-AZ-2 . | DIAGEO CAPITAL PLC 1.G FE . 2,782,486
94978*BU4 . Long Bond Replication Bond Forward 278865-BF-6 . | ECOLAB INC 1.G FE . 1,699,045
94978*BU4 . Long Bond Replication Bond Forward 278865-BF-6 . | ECOLAB INC 1.G FE .. .186,994
94978*BU4 . Long Bond Replication .892,471 Bond Forward 278865-BF-6 . | ECOLAB INC 1.G FE 1,021,040 |.. .892,471
94978*BU4 . Long Bond Replication .249,132 . 243,332 Bond Forward 39121J-AH-3 . | GREAT RIVER ENERGY 1.G FE 249,132 |.. . 243,332
94978*BU4 ... Long Bond Replication ... 1,443,868 |... Bond Foruard ... 39121J-AH-3 . | GREAT RIVER ENERGY ... 1.G FE ... . 1,410,255
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94978*BU4 .......... Long Bond Replication ........cooees [ 1.6 e e [ 1,386,173 |..coeeeeens 1,351,558 | wovvveeiiiii [ Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 437076-BT-8 . | HOME DEPOT INC ......eevvvvvvvnnnnnnnns L = = N 1,386,173 |...ooeeens 1,351,558
94978*BU4 ... Long Bond Replication ... 1,049,374 |............ 1,023,169 Bond Foruard ... 437076-BT-8 . | HOME DEPOT INC .... 1,049,374 .1,023,169
94978*BU4 ... Long Bond Replication ... ...395,764 |... 385,881 Bond Foruard ... 437076-BT-8 . | HOME DEPOT INC 395,764 ....385,881
94978*BU4 ... Long Bond Replication ... .... 3,690,285 Bond Foruard ... 437076-CF-7 . | HOME DEPOT INC . . .... 4,169,836 .... 3,690,285
94978*BU4 ... Long Bond Replication ... .... 2,079,679 Bond Foruard ... 44644M-AJ-0 . | HUNTINGTON NATIONAL BANK (THE) .... [1.G FE .. .... 1,984,367
94978*BU4 ... Long Bond Replication ... .... 2,192,003 Bond Foruard ... 458140-BH-2 . | INTEL CORPORATION ..................... 2.AFE .. ... 2,423,480
94978*BU4 . Long Bond Replication .700,451 Bond Forward 571748-BP-6 . | MARSH & MCLENNAN COMPANIES INC .... [ 1.G FE .799,382 |..
94978*BU4 . Long Bond Replication .2,730,885 Bond Forward 571748-BP-6 . | MARSH & MCLENNAN COMPANIES INC .... [ 1.G FE . 3,054,577 |..
94978*BU4 . Long Bond Replication .686,023 .679,314 Bond Forward 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .. 1. .686,023 |..
94978*BU4 ... Long Bond Replication ... 119,309 |... ... 118,142 Bond Foruard ... 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .......... 1. ...119,309
94978*BU4 ... Long Bond Replication ... Bond Foruard ... 50523U-AN-7 . | MID-AMERICA APARTMENTS LP .......... 1.
94978*BU4 ... Long Bond Replication ... Bond Foruard ... 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .......... 1.
94978*BU4 ... Long Bond Replication ... Bond Foruard ... 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .......... 1.
94978*BU4 ... Long Bond Replication ... Bond Foruard ... 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .......... 1.
94978*BU4 ... Long Bond Replication ... Bond Foruard ... 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .......... 1
94978*BU4 ... Long Bond Replication ... Bond Foruard ... 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .......... 1
94978*BU4 ... Long Bond Replication ... Bond Foruard ... 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .......... 1.
94978*BU4 . Long Bond Replication Bond Forward 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .. 1. .
94978*BU4 ... Long Bond Replication ... .250,102 |.. Bond Foruard ... 59523U-AN-7 . | MID-AMERICA APARTMENTS LP .......... 1 ...250,102
MITSUBISHI UFJ FINANCIAL GROUP INC
94978*BU4 .......... Long Bond Replication .........ees [ 1.6 o e [ 324,873 |.oooeiiiiis 283,027 | oo [ Bond Forward 606822-BX-1 . |..ceeeeeiieiiiiiiii L = =TT N 324,873 [.coeeiinnnnnn 283,027
MITSUBISHI UFJ FINANCIAL GROUP INC
94978*BU4 .......... Long Bond Replication ........cccees [ 1.6 coeiiiiiiiii e [ 110,395 |l 95,042 | oo [ Bond Forward 606822-BX-1 . |..ceeeeeiieiiiiiiii L = =TT N 110,395 [oevveeiiinnnnns 95,942
MITSUBISHI UFJ FINANCIAL GROUP INC
94978*BU4 .......... Long Bond Replication ........ccoooees [ 1.6 e e [ 1,550,000 |....cceveenn 1,350,351 | wovveeeiiii [ Bond Forward 606822-BX-1 . |..ceeeeeeieiiiiiiii L = =R N 1,550,000 |..cceeennns 1,350,351
MITSUBISHI UFJ FINANCIAL GROUP INC
94978*BU4 .......... Long Bond Replication 551,337 |ooeeeiiinnnns 479157 | o [ Bond Forward 606822-BX-1 . |..ceeeeeeieiiiiiiii L = =R N 551,337 [.ooeeiiiiinnns 479,157
94978*BU4 ... Long Bond Replication ... ,050,000 |............ 1,031,621 Bond Foruard ... 61744Y-AK-4 . | MORGAN STANLEY 1.G FE ... .1,031,621
94978*BU4 ... Long Bond Replication ... ..55,075 |... Bond Foruard ... 61744Y-AK-4 . | MORGAN STANLEY 1.G FE ...
94978*BU4 ... Long Bond Replication ... .313,926 |... . Bond Foruard ... 61744Y-AK-4 . | MORGAN STANLEY 1.G FE ... .
94978*BU4 ... Long Bond Replication ... .567,448 |... ....557,515 Bond Foruard ... 61744Y-AK-4 . | MORGAN STANLEY 1.G FE ... ....567,448
94978*BU4 ... Long Bond Replication ... .100,000 |... Bond Foruard ... 61744Y-AK-4 . | MORGAN STANLEY 1.G FE ... ....100,000
94978*BU4 . Long Bond Replication .. 99,552 Bond Forward 61744Y-AK-4 . | MORGAN STANLEY .. 1.G FE ..99,562 |..
94978*BU4 . Long Bond Replication .416,845 Bond Forward 61744Y-AK-4 . | MORGAN STANLEY .. 1.G FE .416,845 |..
94978*BU4 . Long Bond Replication 2,000,000 Bond Forward 61747Y-EH-4 . | MORGAN STANLEY .. 1.E FE ,000,000 |.. 1,
94978*BU4 ... Long Bond Replication ... ,363,107 |... Bond Foruard ... 61747Y-EH-4 . | MORGAN STANLEY 1.EFE ... ,353,107 1,182,209
94978*BU4 ... Long Bond Replication ... ,325,000 |... Bond Foruard ... 61747Y-EL-5 . | MORGAN STANLEY 1.E FE ... ,325,000
94978*BU4 ... Long Bond Replication ... ....87,994 |... Bond Foruard ... 67021C-AM-9 . | NSTAR ELECTRIC CO .... 1.G FE ...
94978*BU4 ... Long Bond Replication ... ..99,904 |... Bond Foruard ... 67021C-AM-9 . | NSTAR ELECTRIC CO .... 1.G FE ...
94978*BU4 ... Long Bond Replication ... 169,249 |... Bond Foruard ... 67021C-AM-9 . | NSTAR ELECTRIC CO .... 1.G FE ...
94978*BU4 ... Long Bond Replication ... .915,682 |... Bond Foruard ... 67021C-AM-9 . | NSTAR ELECTRIC CO .... 1.G FE ... .
94978*BU4 ... Long Bond Replication ... .617,839 |... . Bond Foruard ... 67021C-AM-9 . | NSTAR ELECTRIC CO .... .. [1.GFE ... ....617,839 .
94978*BU4 ... Long Bond Replication ... ,448,057 |............ 1,385,222 Bond Foruard ... 678858-BU-4 . | OKLAHOMA GAS AND ELECTRIC COMPANY [1.G FE ... ,448,057 ,385,222
94978*BU4 . Long Bond Replication ,655,832 . 1,528,521 Bond Forward 678858-BU-4 . | OKLAHOMA GAS AND ELECTRIC COMPANY [ 1.G FE .1,655,832 |.. .1,528,521
94978*BU4 . Long Bond Replication ,699,891 1,671,917 Bond Forward 67021C-AM-9 . | NSTAR ELECTRIC CO . 1.G FE .1,69,891 |.. ,671,017
94978*BU4 . Long Bond Replication .505,968 497,641 Bond Forward 67021C-AM-9 . | NSTAR ELECTRIC CO . 1.G FE .505,968 |..
94978*BU4 ... Long Bond Replication ... ,008,431 |............ 1,038,108 Bond Foruard ... 70450Y-AE-3 . | PAYPAL HOLDINGS INC .. 1.G FE ... ,098,431
94978*BU4 ... Long Bond Replication ... .600,209 |... ....566,241 Bond Foruard ... 70450Y-AE-3 . | PAYPAL HOLDINGS INC .. 1.G FE ... ....600,209
94978*BU4 ... Long Bond Replication ... 214,194 |... ....202,431 Bond Foruard ... 70450Y-AE-3 . | PAYPAL HOLDINGS INC .. 1.G FE ... ...214,194
94978*BU4 ... Long Bond Replication ... .. 38,446 |... Bond Forvard ... 70450Y-AE-3 . | PAYPAL HOLDINGS INC .. 1.G FE ...
94978*BU4 ... Long Bond Replication ... ..82,528 |... Bond Foruard ... 70450Y-AE-3 . | PAYPAL HOLDINGS INC .. 1.G FE ...
94978*BU4 ... Long Bond Replication ... Bond Forvard ... 70450Y-AE-3 . | PAYPAL HOLDINGS INC .. 1.G FE ...
94978*BU4 ... Long Bond Replication ... Bond Foruard ... 70450Y-AE-3 . | PAYPAL HOLDINGS INC .. 1.G FE ...
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94978*BU4 .......... Long Bond Replication ................ 1.6 e o [ 3,486 |oevvviiiiiiiiens 3,289 | oo | Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 70450Y-AE-3 . | PAYPAL HOLDINGS INC .....ccoooeeeeeees [ TG FE coiiiiiii [ 3,486 |.oooeeiiieieens 3,289

94978*BU4 ... Long Bond Replication ... ... 4,605 Bond Foruard ... 70450Y-AE-3 . | PAYPAL HOLDINGS INC .. . 4,605

94978*BU4 ... Long Bond Replication ... ... 9,866 Bond Foruard ... 70450Y-AE-3 . | PAYPAL HOLDINGS INC .. . 9,866
PUBLIC SERVICE COMPANY OF COLORADO

94978*BU4 .......... Long Bond Replication ................ 1.6 e o [ 949,434 |....evvennnnnen 939,568 | ..oooviiiiiieee [ e Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e TAAAB-CP-4 . | =30 = =P N 949,434 |...ovvvininnnn 939,568
PUBLIC SERVICE COMPANY OF COLORADO

94978*BU4 .......... Long Bond Replication ................ 1.6 e o [ 499,702 |.oooeeiiienns 494,510 | oo [ Bond Forward .......ccoeeeeiiiiiiiiiiins fornnininiiiiiiiiiiiiiins e TAAAB-CP-4 . | = = RN L (17 R 494,510
PUBLIC SERVICE COMPANY OF COLORADO

94978*BU4 .......... Long Bond Replication ,009,345 |............ 1,087,921 | v | e, Bond Forward .......ccoeeeeiiiiiiiiiiins fornnininiiiiiiiiiiiiiins e TAAAB-CP-4 . | =30 = =R N 1,099,345 |............ 1,087,921

94978*BU4 ... Long Bond Replication ... .230,918 |... ....225,445 Bond Foruard ... 773903-AH-2 . | ROCKWELL AUTOMATION INC ....230,918 .225,445

94978*BU4 ... Long Bond Replication ... . 154,459 |... ....150,296 Bond Foruard ... 773903-AH-2 . | ROCKWELL AUTOMATION INC .... 154,459 .150,296

94978*BU4 ... Long Bond Replication ... 115,461 |... 112,722 Bond Foruard ... 773903-AH-2 . | ROCKWELL AUTOMATION INC ... 115,461

94978*BU4 ... Long Bond Replication ... 77,230 ... Bond Foruard ... 773903-AH-2 . | ROCKWELL AUTOMATION INC

94978*BU4 ... Long Bond Replication ... .898,903 |... ....877,596 Bond Foruard ... 773903-AH-2 . | ROCKWELL AUTOMATION INC ....898,903 .

94978*BU4 . Long Bond Replication .601,269 .585,064 Bond Forward 773903-AH-2 . | ROCKWELL AUTOMATION INC |1 .601,269 |.. .585,064

94978*BU4 . Long Bond Replication 117,791 116,914 Bond Forward 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE 17,791 .. 116,914

94978*BU4 . Long Bond Replication ..88,347 Bond Forward 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . |[1.F FE

94978*BU4 ... Long Bond Replication ... .246,571 |... Bond Foruard ... 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ..

94978*BU4 ... Long Bond Replication ... 147,950 |... Bond Foruard ... 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ..

94978*BU4 ... Long Bond Replication ... ...8,452 |... Bond Foruard ... 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ...

94978*BU4 ... Long Bond Replication ... Bond Foruard ... 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ...

94978*BU4 ... Long Bond Replication ... Bond Foruard ... 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ...

94978*BU4 ... Long Bond Replication ... Bond Foruard ... 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ...

94978*BU4 ... Long Bond Replication ... Bond Foruard ... 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ...

94978*BU4 ... Long Bond Replication ... Bond Foruard ... 808513-AU-9 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ... .

94978*BU4 . Long Bond Replication . 3,205,420 Bond Forward 808513-BT-1 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE 3,745,716 |.. . 3,205,420

94978*BU4 ... Long Bond Replication ... . 449,486 |.. ....384,650 Bond Foruard ... 808513-BT-1 . | CHARLES SCHWAB CORPORATION (THE) . [1.F FE ... ... 440,486 |..... .384,650
SOUTHERN CALIFORNIA EDISON COMPANY

94978*BU4 Long Bond Replication ........coooees [ 1.6 e e [ 2,069,4% |............ 2,052,397 Bond Forward 842400-HT-3 . |eeeiiiiiiiiii L = =R N 2,069,4% |............ 2,052,397

94978*BU4 ... Long Bond Replication ... .660,036 |... ....618,838 Bond Foruard ... 883556-BZ-4 . | THERMO FISHER SCIENTIFIC INC ...... 1.G FE ... ....660,035

94978*BU4 ... Long Bond Replication ... .115,506 |... ....108,296 Bond Foruard ... 883556-BZ-4 . | THERMO FISHER SCIENTIFIC INC ...... 1.G FE ... .... 115,506

94978*BU4 ... Long Bond Replication ... 3,348,016 |............ 3,139,047 Bond Foruard ... 883556-BZ-4 . | THERMO FISHER SCIENTIFIC INC ...... [1.G FE ... .... 3,348,016

94978*BU4 . Long Bond Replication 2,499,314 . 2,530,241 Bond Forward 89236T-KQ-7 . | TOYOTA MOTOR CREDIT CORP .... 1.E FE . 2,499,314 |.. . 2,530,241

94978*BU4 . Long Bond Replication 2,493,232 . 2,454,343 Bond Forward 907818-EP-9 . | UNION PACIFIC CORPORAT ION 1.G FE . 2,493,232 |.. . 2,454,343

94978*BU4 . Long Bond Replication .820,177 .785,390 Bond Forward 907818-EP-9 . | UNION PACIFIC CORPORAT [ON 1.G FE .820,177 |.. .785,390

94978*BU4 ... Long Bond Replication ... . 149,504 |... ... 147,261 Bond Foruard ... 907818-EP-9 . | UNION PACIFIC CORPORATION ... 1.G FE ... .... 149,504 . 147,261

94978*BU4 ... Long Bond Replication ... ...918,019 |... 809, 162 Bond Foruard ... 907818-FU-7 . | UNION PACIFIC CORPORATION ... 1.G FE ... 918,019 ....809, 162

94978*BU4 ... Long Bond Replication ... .... 1,168,790 Bond Foruard ... 907818-FU-7 . | UNION PACIFIC CORPORATION ... . [1.GFE ... .... 1,300,000
SOUTHERN CALIFORNIA EDISON COMPANY

94978*BU4 .......... Long Bond Replication ................ 1.6 e o e 79,644 |.oovieiiiinnn 82,096 | .oooeeeiiiiiieeees | e Bond Forward .........cceeviiiiiinninns Joovinniiiniiiiiiieens o 842400-HT-3 . [oeeeeeeeeiieieeeeee e TGFE o | 79,644 |...oovnnnns 82,096
FOOTBALL CLUB TERM NOTES 2020-XI T

BREPL2 .............. Long Bond Replication ................ 2.B s [ 86,000,000 [......cce... 7,600,000 [............ 9,155,019 |06/16/2025 ..... 06/16/2027 ..... Bond Forward .........ccceeeviiiiiinnins foovvvnnniniiiiiiniiinns o 1,738,237 | 344908-AC-8 . [coeeeeeeeiiieieiiiiiie e TFFE o | 7,600,000 |............ 7,416,783
FOOTBALL CLUB TERM NOTES 2020-XI T

BREPL2 .............. Long Bond Replication ................ 28 U Rt 1,800,000 |............ 1,756,606 | wovvvnneeeeeennes [ e Bond Forward .........cceeviiiiiinninns Joovinniiiniiiiiiieens o B4490Q-AH-7 . [oeeeeeeeiiee e TFFE o | 1,800,000 |............ 1,756,606
FOOTBALL CLUB TERM NOTES 2032 TRUS

BREPL2 .............. Long Bond Replication ................ 28 U Rt 5,500,000 [............ 5,406,939 | ..oeviiriiiiiies [ e Bond Forward ..........coeeiiiiiiinninns fovvvnniininiiiiinens o 34502%-AB-8 . [..eeeiiiiiieiei TFFE o | 5,500,000 |............ 5,406,939

BREPL2 .. Long Bond Replication ... 1,300,000 |............ 1,289,546 Bond Foruard ... 345020-AB-6 . .... 1,300,000 .... 1,289,546

BREPL2 .. Long Bond Replication ... 3,000,000 |............2,811,003 Bond Foruard ... 60081H-A@-7 . | MILLIKEN & CO . .... 3,000,000 ....2,811,003
NEPTUNE REGIONAL TRANSMISSION

BREPL2 .............. Long Bond Replication ................ N PRSP RO R 1,990,181 | 2,078,550 | .oooeeeeiieee [ Bond Forward .......ccoeeeeieiiiiiiiiins fornnininiiiiiiiiiiiiiins feeiiiiiiiieie 64079*-AD-4 . [SYSTEM LLC ....ovvvvriiniiiiiiiiiiniinee L T N 1,990,181 |............ 2,078,550
NEPTUNE REGIONAL TRANSMISSION

BREPL2 .............. Long Bond Replication ................ 2.B s e | 200,018 |...oevveeennns 208,899 | ..o [ Bond Forward .........cccoeeeeiiiiiiiees fonniinnnniniiiiiiiiinns Joviiiiiiiiiiiiiiieees 64079*-AD-4 . [SYSTEM LLC ......evvvvinnnniiiinnnnnnnes TFPL i o, 200,018 |.......ceeeeeee 208,899
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NEPTUNE REGIONAL TRANSMISSION

BREPL2 .............. Long Bond Replication ................ 2B e e oo 434,540 |ooveerennnnnn 453,834 | covevereieeees | e BONA FOMWArd w.vveveerereeeseeeeeeeiees froveeeeeseseesenenenes oereeresessessesesenens 64079*-AD-4 . [SYSTEM LLC ...vovveererreeeeveveeens TFPL e oo 434,540 |.vvnnen 453,834
NEPTUNE REGIONAL TRANSMISSION

BREPL2 .............. Long Bond Replication ................ 2 U Rt 410,037 [oevvvvrinennns 428,284 | s | Bond Forward ........ccoeeeiiiiiiiiiiins fornniniiiiiiiiiiins e 64079*-AD-4 . ISYSTEM LLC .....vvvvvininiiniiiiniiinnns L PP N 410,037 |oeeeeeeennnns 428,244
NEPTUNE REGIONAL TRANSMISSION

BREPL2 .............. Long Bond Replication ................ 2 U Rt 415,038 |.......eeens 433,466 | .ooeeeeeeeeeee [ Bond Forward .......ccooeeeiiiiiiiiinnns fonnniiniiiiiiiiin e 64079*-AD-4 . ISYSTEM LLC .....ovvvviniiiiiiiiiniiinnns L PR N 415,038 |.oooeeeeenens 433,466
NEPTUNE REGIONAL TRANSMISSION

BREPL2 .............. Long Bond Replication ................ 2 U Rt 420,038 |.....coeennnn 438,689 | cooeeeeeee [ Bond Forward .......ccoeeeeiiiiiiiiiinns fornnniiiiiiiiiiiiins e 64079*-AD-4 . ISYSTEM LLC .....ovvvvinniniiiiiiniiinnns L PR N 420,038 |.oooveeennenns 438,689
NEPTUNE REGIONAL TRANSMISSION

BREPL2 .............. Long Bond Replication ................ 2 U Rt 420,038 |.....coeennnn 438,689 | cooeeeeeeeee [ Bond Forward ........ccoeeeiiiiiiiiinins fornnnniiiiiiiiiiiiins e 64079*-AD-4 . ISYSTEM LLC .....ovvvvinniniiiiiinniinnns L PR N 420,038 |oooveeeeeenns 438,689
NEPTUNE REGIONAL TRANSMISSION

BREPL2 .............. Long Bond Replication ................ 2 U Rt 405,037 |.ooeeeeeeennns 423,021 | weeeeee [ Bond Forward ........ccoeeeiiiiiiiiiiins fornniniiiiiiiiiiins e 64079*-AD-4 . ISYSTEM LLC .....vvvvvininiiniiiiniiinnns L PR N 405,037 |oeeeeeenennns 423,021
NEPTUNE REGIONAL TRANSMISSION

BREPL2 .............. Long Bond Replication ................ 2 U Rt 405,037 |.ooeeeeeeennns 423,021 | weeeeee [ Bond Forward .......ccooeeeiiiiiiiiinnns fonnniiniiiiiiiiin e 64079*-AD-4 . ISYSTEM LLC .....vvvvninniiiiiiiiniiinnns L PR N 405,037 |ooeeveeeneenns 423,021
NEPTUNE REGIONAL TRANSMISSION

BREPL2 .. Long Bond Replication ... ...400,036 |... 417,799 Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC 400,036 ... 417,799

BREPL2 .. Long Bond Replication ... . B 11,300,000 |........... 10,938,321 Bond Foruard ... 87305N-A#-5 . | TTX COMPANY ... . .. ...11,300,000 10,938,321

BREPL2 .............. Long Bond Replication ................ 28 U Rt 2,000,000 |............ 1,967,068 Bond Forward ........ccoeeeiiiiiiiiiiins fornniniiiiiiiiiiins e FO164#-AD-4 . | AIR LIQUIDE FINANCE .................. T i e 2,000,000 [..evvvvnnnns 1,967,068
FONTERRA COOPERATIVE GROUP LIMITED

BREPL2 .............. Long Bond Replication 12,500,000 |........... 12,125,215 | cooeeiiiii | s Bond Forward .........cceeviiiiiinninns Joovinniiiniiiiiiieens o Q3920#-Ad-8 . [-eeeeeeeriieieei 1. 12,500,000 |........... 12,125,215

BREPL2 .. Long Bond Replication ... ..12,800,000 |........... 12,674,158 Bond Foruard ... 06235#-AM-4 . | MIRVAC GROUP FINANCE LTD ........... 1. ...12,800,000 ...12,674,158

BREPL2 Long Bond Replication . 24,400,000 24,076,243 | ... Bond Forward . | Q8773@-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD 1. 24,400,000 |.. 24,076,243

BREPL3 .. Long Bond Replication ... ... 137,000,000 |... ..22,700,000 |........... 24,119,995 |06/17/2025 ..... 06/17/2026 ..... Bond Foruard ... .... 1,706,979 | 151895-D#-3 . | CENTERPOINT PROPERTIES TRUST ....... 1. ...22,700,000 ...22,413,016

BREPLS .. Long Bond Replication ... ..22,700,000 |...........22,413,016 Bond Foruard ... 151895-D#-3 . | CENTERPOINT PROPERTIES TRUST .. 1. ...22,700,000 ...22,413,016

BREPL3 .. Long Bond Replication ... ..21,500,000 |........... 20,931,205 Bond Foruard ... 311900-B@-2 . | FASTENAL COMPANY 1. ...21,500,000 ...20,931,205

BREPLS .. Long Bond Replication ... 4,004,817 |............ 4,062,728 Bond Foruard ... 41242%-AU-6 . | HARDWOOD FUNDING LLC ... 1. ... 4,004,817 ... 4,062,728

BREPL3 .. Long Bond Replication ... ... 4,426,827 Bond Foruard ... 41242%-AY-8 . | HARDWOOD FUNDING LLC ... 1. ... 4,500,000 ... 4,426,827

BREPLS .. Long Bond Replication ... .... 1,579,879 Bond Foruard ... 41242*-BF-8 . | HARDWOOD FUNDING LLC 1. ....1,600,000 .... 1,579,879

BREPL3 .. Long Bond Replication ... .... 5,992,374 Bond Foruard ... 422416-AJ-8 . | HEARST COMMUNICATIONS INC ... 1. ....6,000,000 ... 5,992,374

BREPLS .. Long Bond Replication ... ... 11,737,342 Bond Foruard ... 46361*-AQ-9 . | THE IRVINE COMPANY LLC 1. ...12,000,000 ... 11,737,342

BREPL3 Long Bond Replication . 3,139,412 Bond Forward 56081#-AY-6 . | MAJOR LEAGUE BASEBALL TRUST 1. .3,200,000 |.. . 3,139,412

BREPL3 Long Bond Replication .973,900 Bond Forward 56081#-BC-3 . | MAJOR LEAGUE BASEBALL TRUST 1. .985,981 |.. .973,900

BREPL3 Long Bond Replication .2,721,063 Bond Forward 645869-D%-6 . | NEW JERSEY NATURAL GAS CO 1.E. .2,800,000 |.. .2,721,063

BREPL3 Long Bond Replication . 5,409,364 Bond Forward 74264*-AD-8 . | PRISA LHC LLC . 1.6. .5,500,000 |.. . 5,409,364

BREPL3 .. Long Bond Replication ... ... 4,425,843 Bond Foruard ... 74264*-AD-8 . | PRISA LHC LLC . 1.6 . ... 4,500,000 ... 4,425,843
PROLOGIS TARGETED US LOGISTICS FUN

BREPL3 .. Long Bond Replication ... ..29,000,000 |........... 28,396,331 Bond Foruard ... T4340%-AC-8 . 1.6 ... ...29,000,000 ...28,3%,331

BREPL3 Long Bond Replication 3,600,000 . 3,414,535 Bond Forward 74986@-BB-6 . | RREEF AMERICA REIT 11 INC .. 1.6. .3,600,000 |.. . 3,414,535

BREPL3 Long Bond Replication 7,000,000 .6,978,761 Bond Forward 91319#-AH-4 . | VEOLIA UTILITY RESOURCES LLC ...... 1.F . .7,000,000 |.. .6,978,761

BREPL4 Long Bond Replication 9,000,000 10,090,497 Bond Forward 03028P-Ha-8 . | AMERICAN TRANSMISSION COMPANY LLC [1.G . .9,000,000 |.. . 8,868,304

BREPL4 .. Long Bond Replication ... . 4,000,000 |............ 3,941,469 Bond Foruard ... 03028P-Ha-8 . | AMERICAN TRANSMISSION COMPANY LLC [1.G ... .. ....4,000,000 ... 3,941,469

BREPL4 Long Bond Replication ................ 2N N R R 20,000,000 [....ceeeen 19,652,290 Bond Forward 23357*-AK-7 . | DTE GAS CO ..oovvvvvvrrrrriiiiieieennes 1 i e 20,000,000 |........... 19,652,290
FOOTBALL CLUB TERM NOTES 2033 TRUS

BREPL4 Long Bond Replication ................ 28 U Rt 1,400,000 |.....ceeeees 1,384,345 Bond Forward B4489*-AC-3 . [.eeeeeeiriie i TFFE o | 1,400,000 |............ 1,384,345

BREPL4 .. Long Bond Replication ... ...3,900,000 |............ 3,662,497 Bond Foruard ... 345008-AA-0 . | FOOTBALL CLUB TERM NOTES 2021-XIV [1.F FE .. ... 3,900,000 .... 3,662,497

BREPL4 .. Long Bond Replication ... ..10,445,185 |........... 10,386,236 Bond Foruard ... 41242%-BK-7 . | HARDWOOD FUNDING LLC ..........evvvnes 1.G FE .. ...10,445, 185 ...10,386,236

BREPL4 .. Long Bond Replication ... .... 1,416,007 Bond Foruard ... 56081#-CE-8 . | MAJOR LEAGUE BASEBALL TRUST 1.F FE .. .... 1,500,000 .... 1,416,007

BREPL4 .. Long Bond Replication ... ....2,938,216 Bond Foruard ... 56081#-CG-3 . | MAJOR LEAGUE BASEBALL TRUST 1.F FE .. .... 3,101,085 ... 2,938,216

BREPL4 .. Long Bond Replication ... ....371,520 Bond Foruard ... 56081#-CR-9 . | MAJOR LEAGUE BASEBALL TRUST 1.F FE .. ....400,000 .371,520

BREPL4 Long Bond Replication .371,520 Bond Forward 56081#-CR-9 . | MAJOR LEAGUE BASEBALL TRUST 1.F FE .400,000 |.. .371,520

BREPL4 .. Long Bond Replication ... ..10,000,000 |............ 9,743,422 Bond Foruard ... 57169*-AY-3 . | MARS INC ....oevvrrviiiiiiiiiiiiiiiieees T i e ...10,000,000 |............ 9,743,422
MICHIGAN ELECTRIC TRANSMISSION COM

BREPL4 .............. Long Bond Replication ................ 2.B s [ [ 250,000 [eevveerennnnns 250,495 [ ooiiiiiiiiiiiinn | e Bond Forward .......ccoeeeeiiiiiiiiiiins forneniiniiiiiiiiiiiiiins e BOUUATE-AN-3 . |eeeeiieiiiiiii T s e, 250,000 |oeeeeiiiiennns 259,495

BREPL4 .............. Long Bond Replication ................ 28 U R 3,500,000 |............ 3,218,810 | wevvriiiiiiiiiiii | e Bond Forward ........ccoeeeiiiiiiiiinins fonnniiiiiiiiiiiiins e 665228-J#-0 . | NORTHERN ILLINOIS GAS COMPANY ..... 1D i fe, 3,500,000 |............ 3,218,810
PEOPLES GAS LIGHT AND COKE COMPANY

BREPL4 .............. Long Bond Replication ................ N O AP PP PP PPP EEPPPPPUPPRt 6,100,000 |............ 5,684,443 | .oooiiiiiiiiiins [ Bond Forward ........cccoeeiiiiiiiiiinns foovinniiniiiiiiiiiniins o TAN23-F@-3 . [ TE i | 6,100,000 |............ 5,684,443




€L'G0IS

STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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
BREPL4 .............. Long Bond Replication .........cceeee. [2.B oo e 2,263,000 |............ 2,087,502 | coooeeeieeeee [ Bond Forward .......ccoeeeeiiiiiiiiiiins fornnnniniiiiiiiiiiiiiins e 736508-S@-2 . | PORTLAND GENERAL ELECTRIC COMPANY [ 1.F ..oooorrririiii s 2,263,000 |............ 2,087,502
BREPL4 .. Long Bond Replication ... ...7,400,000 |............6,824,761 Bond Foruard ... 74986@-BE-0 . | RREEF AMERICA REIT 1 INC. . .... 7,400,000 ....6,824,761
BREPL4 .. Long Bond Replication ... ..16,100,000 |........... 15,920,300 Bond Foruard ... 76169#-AJ-2 . | REYES HOLDINGS LLC . ...16,100,000 ... 15,920,300
BREPL4 .. Long Bond Replication ... ....6,872,438 Bond Foruard ... 910637-U*-6 . | THE UNITED ILLUMINATING COMPANY .. ....7,000,000 ....6,872,438
BREPL4 .. Long Bond Replication ... ... 1,921,038 Bond Foruard ... C0104@-AC-4 . | AIRBUS CANADA LP ....ovvvvvvveveeeeeens [TLFFE i [ 2,003,713 ... 1,921,938
BREPL4 .. Long Bond Replication ... . ...14,606,726 Bond Foruard ... C0104e-AC-4 . | AIRBUS CANADA LP ... ...15,200,000 ...14,606,726
BREPL4 Long Bond Replication 10,700,000 10,498,496 Bond Forward 03971@-AB-5 . | GPT RE LTD 10,700,000 |.. 10,498,496
BREPL4 Long Bond Replication 8,900,000 . 8,630,005 Bond Forward 06235#-AN-2 . | MIRVAC GROUP FINANCE LIMITED . .8,900,000 |.. .8,630,005
BREPLS Long Bond Replication 12,800,000 13,104,744 Bond Forward 30225V-A*-8 . | EXTRA SPACE STORAGE LP 12,800,000 |.. 12,617,982
BREPLS .. Long Bond Replication ... ...9,250,000 |............ 8,828,746 Bond Foruard ... 763169-C@-6 . | RICHARDSON INTERNATIONAL LTD ...... . .. ... 9,250,000 ....8,828,746
BREPLS Long Bond Replication ..........cceee. [2.B oo e [ 9,800,000 |..........ns 9,649,036 Bond Forward 873128-AH-1 . | TWE US FINANCE CO .....ovvvvvvneennnes 2B i 9,800,000 [......cee... 9,649,036
MOSIAC FOREST MANAGEMENT LTD
BREPLS Long Bond Replication ................ 2.B s [ [ 6,500,000 |............ 6,245,635 Bond Forward C5847*-AD-5 . [PARTNERSHIP .......ccoeviiiiiiiiiiiinns 2APL e [ 6,500,000 |............ 6,245,635
BREPLS .. Long Bond Replication ... ..18,000,000 |........... 17,105,517 Bond Foruard ... N23196-AA-3 . | CORBION NV .......ccoeeeiiiiiiiinnnnn, ...18,000,000 ... 17,105,517
BREPLS Long Bond Replication 7,000,000 . 6,863,580 Bond Forward 06646*-AB-5 . | NEW TERMINAL FINANCING CO PTY LTD .7,000,000 |.. .6,863,580
BREPLS .. Long Bond Replication ... ..19,400,000 |.. ... 18,964,896 Bond Foruard ... Q74508-AF-7 . ...19,400,000 |..... ...18,964,896
BREPL6 Long Bond Replication ................ 2.B s e 131,000,000 |...cevveens 3,200,000 |............ 4,400,552 |06/25/2025 ..... 06/25/2026 ..... Bond Forward ........ccoeeieiiiiiiiinnns o e, 1,268,720 [ 180554-AY=8 . [...evvvermrnniiiiiiiiiiiiiiiiiiiiiiiiii | 24 i [ 3,200,000 |............ 3,131,832
BREPL6 Long Bond Replication ... .... 1,110,632 Bond Foruard ... 23157#-AH-2 . | CURTISS-WRIGHT CORPORATION . .... 1,125,000 ... 1,110,632
BREPLG .. Long Bond Replication . 7,335,825 Bond Forward 32055R-B*~7 . | FIRST INDUSTRIAL LP .. .7,500,000 |.. . 7,335,825
BREPL6 Long Bond Replication ... ....7,129,116 Bond Foruard ... 449290-AK-0 . | ICRE REIT HOLDINGS ... . APL s foeees 7,300,000 [......eeee. 7,129,116
INVITATION HOMES OPERATING PARTNER
BREPL6 Long Bond Replication ..........ceeee. [2.B oo e [ 18,800,000 |........... 17,646,808 Bond Forward A61870-AA-4 . |oeeeeeeeeeieeieeeeeeeeeen [ A FE i [ 18,800,000 |........... 17,646,808
BREPL6 Long Bond Replication ... ..19,700,000 |........... 19,324,987 Bond Foruard ... 46659*-AB-3 . | M FAMILY AUTOMOTIVE LLC ........... ...19,700,000 .. 19,324,987
BREPL6 Long Bond Replication ... ... 2,447 447 Bond Foruard ... 536218-AK-2 . | LION INDUSTRIAL PROPERTIES LP ..... [2.A coooiiiiiiiiiiiiiiiiiiiii [ 2,500,000
BREPL6 Long Bond Replication ... ... 7,821,747 Bond Foruard ... 53621-AL-0 . | LION INDUSTRIAL PROPERTIES LP ..... [2.A cooeiiiiiiiiiiiiii [ 8,000,000
BREPLG .. Long Bond Replication . 9,657,630 Bond Forward 671056-AF-8 . | 0S| GROUP LLC ............... .9,737,500 |..
BREPLG .. Long Bond Replication .6,006,885 Bond Forward 74170*-AK-5 . | PRIME PROPERTY FUND LLC .. 6,100,000
BREPLG .. Long Bond Replication 25,753,007 Bond Forward 74170*-AM-1 . | PRIME PROPERTY FUND LLC ..... 26,300,000
BREPLG .. Long Bond Replication . 1,579,551 Bond Forward D2736#-AW-9 . | FRITZ DRAXLMAIER GMBH & CO KG .1,600,000 |.. .1,579,551
BREPLG .. Long Bond Replication .6,134,687 Bond Forward G1744#-AM-0 . | CADOGAN ESTATES LIMITED .6,000,000 |.. .6,134,687
BREPL6 Long Bond Replication ... ... 7,734,759 Bond Foruard ... G4000*-AA-3 . | GLANBIA FINANCIAL SERVICES .... ... 8,192,983 .. 7,734,759
BREPL6 Long Bond Replication ... .... 3,418,402 Bond Foruard ... G8401*-AL-5 . | SSP FINANCING LTD .... ... 3,500,000 ... 3,418,492
BREPLG .. Long Bond Replication . .5,008,924 | ... Bond Forward . |Q3393*-AJ-0 . | ELECTRANET PTY LTD ... .6,000,000 |.. . 5,908,924
BREPL7 .. Long Bond Replication ..77,000,000 . 6,283,516 | 06/26/2025 07/07/2026 Bond Forward .391,783 | 125411i-A@-9 . | CH ROBINSON WORLDWIDE INC .6,000,000 |.. .5,891,733
BREPL7 .. Long Bond Replication . 4,134,378 Bond Forward 147528-E#-6 . | CASEYS GENERAL STORES INC .4,200,000 |.. . 4,134,378
Long Bond Replication ... ... 7,782,046 Bond Foruard ... 147528-G@-6 . | CASEYS GENERAL STORES INC .......... |2. ....8,000,000 ... 1,782,046
Long Bond Replication ... ... 12,408,941 Bond Foruard ... 16265#-AA-0 . | CHAVEZ RAVINE LAND COMPANY LLC .... [2.B PL ...12,900,000 ... 12,408,941
Long Bond Replication ... . veeeee.... 20,338,305 Bond Foruard ... 23157#-AJ-8 . | CURTISS-WRIGHT CORPORATION ......... ...20,700,000 ...20,338,305
Long Bond Replication ... ..11,600,000 |........... 11,522,918 Bond Foruard ... 30225V-A@-6 . | EXTRA SPACE STORAGE LP .............. ...11,600,000 ...11,522,918
Long Bond Replication ... ..15,500,000 |........... 15,325,754 Bond Foruard ... 536216-AM-8 . |LION INDUSTRIAL PROPERTIES LP ..... ...15,500,000 ... 15,325,754
BREPL7 Long Bond Replication ... 3,000,000 |............ 2,964,544 Bond Foruard ... 536218-AN-6 . | LION INDUSTRIAL PROPERTIES LP ..... [2.A cooeeiiiiiiiiiiiii [ 3,000,000 .... 2,964,544
BREPL7 .. Long Bond Replication ... . . 2,000,000 .1,978,033 | ... Bond Forward . | G73348-AA-1 . | RRPF ENGINE LEASING LIMITED .2,000,000 |.. .1,978,933
12776048 ... Corporate Bond Replication .. 1. .. 121,000,000 |... 16,740,185 |........... 10,338,424 | 03/31/2025 06/20/2030 ..... CD SWAP 2,081,745 |.. ....2,675,068 |912810-SS-8 . | TREASURY BOND ... 14,658,440 .... 7,663,356
12776048 ... Corporate Bond Replication 5,031,935 |............ 2,647,431 CD SWAP ... 912810-SS-8 . | TREASURY BOND ... .... 5,031,935 ... 2,647,431
12776048 ... Corporate Bond Replication ... 3,823,320 |............ 2,005,550 CD SWAP ... 912810-8S-8 . | TREASURY BOND ... ... 3,823,320 .... 2,005,550
12776048 ... Corporate Bond Replication ..48,779,79 |...........28,085,938 CD SWAP ... 912810-SU-3 . | TREASURY BOND ... ...48,779,79% ...28,085,938
12776048 Corporate Bond Replication .. . 50,784,066 31,705,078 | ... CD SWAP . . |912810-SX-7 . | TREASURY BOND . 50,784,066 |.. 31,705,078
CDX7 .. Corporate Bond Replication .. ..90,000,000 95,558,582 50,020,970 |04/03/2025 06/20/2030 CD SWAP . . 1,589,834 .1,989,720 |912810-SN-9 . | TREASURY BOND . 93,968,748 |.. 48,031,250
CDX8 .. Corporate Bond Replication .. ..56,000,000 13,619,967 11,757,914 | 04/04/2025 06/20/2030 CD SWAP . .862,693 .1,238,048 |912803-EC-3 . | TREASURY STRIP (Pi 12,757,274 |.. 10,519,866
Corporate Bond Replication 12,124,753 ... 10,376,610 [ oo | i CD SWAP ... 912803-ED-1 . | TREASURY STRIP (PRIN) ... 12,124,753 ...10,376,610
Corporate Bond Replication ..34,609,681 |........... 14,885,671 | ..ccooerrinnnnnnns CD SWAP ... 912803-FM-0 . | TREASURY STRIP ...34,609,681 ... 14,885,671
Corporate Bond Replication .. 39,014,487 32,808,172 |04/17/2025 CD SWAP . 912803-EC-3 . | TREASURY STRIP (PRIN) 38,271,603 |.. 31,559,597
Corporate Bond Replication ..29,672,553 |...........15,564,841 | ..coooiiiiiiiins [ i CD SWAP ... 912810-SS-8 . [ TREASURY BOND ... 29,672,553 ... 15,564,841
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CDX17 ... Corporate Bond Replication ..56,250,000 |... ..54,913,059 |...........27,186,007 |04/22/2025 06/20/2030 CD SWAP ... 729,777 .. .... 1,243,575 | 912803-FT-5 . | TREASURY STRIP (PRIN) .. A ...54,183,282 ... 25,942,432
CDX17 . Corporate Bond Replication .. 2,325,038 1,232,617 CD SWAP . 912810-SP-4 . | TREASURY BOND . A .2,325,038 |.. 1,232,617
CDX19 . Corporate Bond Replication .. 33,612,429 17,053,744 CD SWAP . 912803-FM-0 . | TREASURY STRIP .. A 31,836,804 |.. 14,290, 244
CDX19 ... Corporate Bond Replication .. 27,862,832 [..oeeeennn 14,253,796 | cevnnneeiiiiies [ e CD SWAP ... 912803-FV-0 . | TREASURY STRIP (PRIN) .. A ...27,862,832 ... 14,253,796
CDX19 ... Corporate Bond Replication ......... .. 17,859,372 |............ 9,122,429 CD SWAP ... 912803-FV-0 . | TREASURY STRIP (PRIN) A ... 17,859,372 ... 9,122,429
CDX19 ... Corporate Bond Replication ......... ..33,477,778 |........... 17,104,555 CD SWAP ... 912803-FV-0 . | TREASURY STRIP (PRIN) A ...33,477,778 ... 17,104,555
CDX19 ... Corporate Bond Replication ......... ..21,634,102 |............9,675,686 | .........ooeennnnn CD SWAP ... 912803-FM-0 . | TREASURY STRIP .. A ...21,634,102 ....9,675,686
CDX23 . Corporate Bond Replication .. 49,860,616 36,191,303 | 05/02/2025 CD SWAP . 912810-RS-9 . | TREASURY BOND ... A 48,784,349 |.. 34,533,203
CDX23 ... Corporate Bond Replication . ..19,146,943 |........... 16,312,500 [ ...ooooviiiiiiiins | i CD SWAP ... 912810-TR-9 . | UNITED STATES TREASURY . 1A ... ... 19,146,943 ... 16,312,500
CDX23 ... Corporate Bond Replication 1.A 09,253,648 [..oiiiinnnn 4,905,816 | cevnnneeiiiis [ e CD SWAP ... 912810-SP-4 . | TREASURY BOND ... 1.4 ... .... 9,253,648 .... 4,905,816
CDX5 .. Corporate Bond Replication .. 1.A ..46,500,000 65,012, 150 29,514,527 | 04/02/2025 06/20/2035 CD SWAP . .338,613 | 912803-FM-0 . | TREASURY STRIP 1.A. 65,000,142 |.. 29,175,914
CDX6 Corporate Bond Replication 1. 74,500,000 |... ..16,229,565 |............ 9,057,231 04/02/2025 ..... 06/20/2035 ..... CD SWAP ... ...542,509 |912810-SS-8 . | TREASURY BOND ... 1.A ... ...16,232,324 ....8,514,722
CDX6 Corporate Bond Replication ..19,738,503 |........... 10,536,719 CD SWAP ... 912810-8S-8 . | TREASURY BOND 1A ... ...19,738,503 ...10,536,719
CDX6 .. Corporate Bond Replication .. 50,153,098 25,656,833 | ... CD SWAP . . |912803-FV-0 . | TREASURY STRIP (PRIN) 1.A. 50,153,098 |.. 25,656,833
CDX10 ... Corporate Bond Replication ..25,273,014 |........... 13,660,266 |04/16/2025 06/20/2035 ..... CD SWAP ... ...546,774 |912803-FV-0 . | TREASURY STRIP (PRIN) 1A ... ...25,666,296 .. 13,113,492
CDX10 ... Corporate Bond Replication 29,025,230 |........... 15,679,176 CD SWAP ... 912803-FV-0 . | TREASURY STRIP (PRIN) .. 1.A ... ...29,025,230 15,679,176
CDX10 ... Corporate Bond Replication ...651,005 |... CD SWAP ... 912810-SP-4 . | TREASURY BOND 1A ... ....345,133
CDX10 ... Corporate Bond Replication ... 1,441,528 |... CD SWAP ... 912810-SP-4 . | TREASURY BOND ... A ... 764,223
CDX10 ... Corporate Bond Replication ..46,903,021 |........... 24,015,625 CD SWAP ... 912810-SN-9 . | TREASURY BOND ... A ...46,903,021 24,015,625
CDX10 .... Corporate Bond Replication 47,043,311 |........... 24,015,625 | ...coooeiiinnnnnns CD SWAP ... 912810-SN-9 . [ TREASURY BOND A ...47,043,311 ... 24,015,625
CDX14 . Corporate Bond Replication .. 26,838,543 14,663,409 |04/17/2025 CD SWAP . 912803-FV-0 . | TREASURY STRIP (PRIN) A 27,131,631 |.. 14,253,796
CDX14 .... Corporate Bond Replication 13,415,465 (o 7,112,201 | e | e CD SWAP ... 912810-SP-4 . [ TREASURY BOND A ... 13,415,465 7,112,200
CDX14 ... Corporate Bond Replication ..26,795,540 |........... 14,008,568 [ ......coooviiiiins | erriniiiiiiiiinnn, CD SWAP ... .. 912810-SS-8 . | TREASURY BOND ... A ...26,795,540 ... 14,008,568
CDX27 . Corporate Bond Replication .. ..56,250,000 36,045,246 15,205,284 | 04/22/2025 06/20/2035 CD SWAP . (300,455) .409,613 | 912803-FM-0 . | TREASURY STRIP A 36,345,702 |.. 14,885,671
CDX27 . Corporate Bond Replication .. 10,000,000 . 4,803,125 CD SWAP . 912810-SN-9 . | TREASURY BOND . A 10,000,000 |.. . 4,803,125
CDX27 . Corporate Bond Replication .. . 10,000,000 . 4,803,125 CD SWAP . . |912810-SN-9 . | TREASURY BOND . A 10,000,000 |.. . 4,803,125
CDX20 ... Corporate Bond Replication .. 125,000,000 |... ..29,630,950 |........... 15,319,625 06/20/2035 ..... CD SWAP ... .. (369,050)].. ...910,250 |912810-SN-9 . | TREASURY BOND ... A ...30,000,000 ... 14,409,375
CDX20 ... Corporate Bond Replication ..49,368,726 |........... 24,015,625 CD SWAP ... 912810-SN-9 . | TREASURY BOND ... A ...49,368,726 ...24,015,625
CDX20 . Corporate Bond Replication .. . 48,950,717 24,015,625 | ... CD SWAP . . |912810-SN-9 . | TREASURY BOND . A 48,950,717 |.. 24,015,625
CDX21 ... Corporate Bond Replication ......... ..25,000,000 |... ..49,735,809 |...........29,008,222 |05/01/2025 06/20/2035 ..... CD SWAP ... . (112,104)].. ....182,050 |912810-S2-2 . | TREASURY BOND .... A ...49,847,913 ...28,826,172
Structured Credit fixed Bond
06051AA#9 .......... Replication ....ooooeeviiiiiiiiiiiinnnns TA e 200,000,000 [..oevvvennnnns 910,308 [.......... (15,024,451) [ 04/04/2022 ..... 03/10/2032 ..... Interest Rate Swap ........ccooeeeiies Jovvvviiiiiiiiiiiiiiiiins e (15,948,191) [ 03666L-AL-6 . | ANTARES CLO ANTR_20-1A .............. TAFE i o, 910,308 |.oeeveeeenenns 923,740
Structured Credit fixed Bond
06051AA#9 .......... Replication ........ccovvvvviiiiinnnnnns TA i e e 567,603 [oeuiiiiinnnnns L I R N Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v 07134W-AG-8 . [BATTALION CLO LTD BATLN_21-21A ... |1.CFE .irvreririiiinnnneees [t 567,603 |..euuniiiinnnnn 586,171
Structured Credit fixed Bond BENEFIT STREET PARTNERS CLO LTD
06051AA#9 .......... Replication ........ccvviiiiiiinnnnnns TA i e [ 3,445,882 |............ 3,483,129 [ wevveieiiiiins | e Interest Rate Swap ........occevveiees foorviiiiniiiiiiiiiins v 08182F-AN-9 . [BSP_20-2 ......ccvvvnniriiiiiiniieiiinans TAFE i | 3,445,882 |............ 3,483,129
Structured Credit fixed Bond BENEFIT STREET PARTNERS CLO LTD
06051AA#9 .......... Replication ........ccovvvvviiiiinnnnnns TA i e e 324,029 |.......cevnnnns 326,105 | weoeeeeeeiiiieeees | e Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v 08182F-AS-8 . [BSP_20-2 ......cevvvnniiriiiiinieeiiinnns TCFE i | 324,029 |.....oovnnnnnns 326,105
Structured Credit fixed Bond
06051AA#9 .......... Replication ........cvvviviiiiinnnnnns TA e e [ 25,250,000 |........... 25,300,500 | .eooeeeiiiiiiieees | e Interest Rate Swap ........ocevvvveees fooriiiiiniiiiiiiiis v 12570L-AA-6 . | CIFC FUNDING LTD CIFC_22-1A ........ TAFE o [ 25,250,000 |........... 25,300,500
Structured Credit fixed Bond
06051AA#9 .......... Replication ........ccovvvvviiiiinnnnnns TA i e [ 4,500,000 [............ 4,513,371 | oo | s Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v 12570L-AC-2 . | CIFC FUNDING LTD CIFC_22-1A ........ TCFE e | 4,500,000 |............ 4,513,371
Structured Credit fixed Bond
06051AA#9 .......... Replication ........cccvvviviiiiinnnnnns TA e e [ 11,164,799 |........... 11,281,388 | wovvvneeeeciis [ e Interest Rate Swap ........occevvveees fooriiiiiiiiiiiiiiins v 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A ........ TAFE o [ 11,164,799 |........... 11,281,388
Structured Credit fixed Bond
06051AA#9 .......... Replication ........cccvvviviiiiinnnnnns TA i e e 892,104 |....ovvvnnnnnns 902,511 | e | s Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A ........ TAFE o | 892,104 |.eevviiiinnnnn 902,511
Structured Credit fixed Bond
06051AA#9 .......... Replication ....ooooeeviiiiiiiiiiiinnnns TA e 200,000,000 |.......ceeeennn 892,098 |............... 902,511 107/06/2023 ..... 07/08/2025 ..... Interest Rate Swap ........coeeeeiiies fovvvvniiiiiiiiiiiiiiis e 12571K-AA-7 . | CIFC FUNDING LTD CIFC_22-3A ........ TAFE i o, 892,008 |........eeet 902,511
Structured Credit fixed Bond
06051AA#9 .......... Replication ........cvvviviiiiinnnnnns TA i e [ 2,495,612 |............ 2,508,255 | ..eeeiiiiiiiiis [ e Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 ........ TAFE i | 2,495,612 |.....ounnnns 2,508,255
Structured Credit fixed Bond
06051AA#9 .......... Replication ........cvvviviiiiinnnnnns TA e e [ 8,500,000 [............ 8,528,065 | .ooeieiiiiiiieens | s Interest Rate Swap ........oocevvviees fooriviiiniiiiiiiiiins v 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 ........ TAFE o | 8,500,000 [............ 8,528,065
Structured Credit fixed Bond
06051AA#9 .......... Replication ........cvvviviiiiinnnnnns TA s e [ 5,000,000 [............ 5,012,262 | ooeeeeiiiiiiieee | s Interest Rate Swap ........oocevvviees fooriiiiiniiiiiiiiiis v 13877J-AC-5 . | CANYON CLO LTD CANYC_2022-1 ........ TCFE e | 5,000,000 |............ 5,012,262
Structured Credit fixed Bond
06051AA#9 .......... Replication ....ooovveeeeieiiiiiiiinnns TA i o e, 10,000,000 |........... 10,027,043 Interest Rate Swap ..........oeeeeees Jovvvvviviiiiiiiiiiiiiies o 150320-AA-0 . | CEDAR FUNDING LTD CEDF_2022-15A ... [1.AFE ..oovvviriiiiiiiiiiieeins e 10,000,000 |........... 10,027,043
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Structured Credit fixed Bond

06051AA#9 .......... Replication ........ccovvvvviiiiinnnnnns TA i e [ 3,500,000 [......c.eee 3,504,768 | .oeeeeiiiiiieees | s Interest Rate Swap .......coovvvvniens foovviiiiniiiiiiiiiins v 150320-AC-6 . | CEDAR FUNDING LTD CEDF_2022-15A ... L R N 3,500,000 |.....unnnenn 3,504,768
Structured Credit fixed Bond

06051AA#9 .......... Replication ........cvvviviiiiinnnnnns TA i e [ 1,500,000 |............ 1,601,635 | woveeeeiieeiis | e Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v 150320-AE-2 . | CEDAR FUNDING LTD CEDF_2022-15A ... S Y R 1,500,000 |............ 1,501,635
Structured Credit fixed Bond

06051AA#9 .......... Replication ........cccvvvvviiiiinnnnnns TA e e [ 10,000,000 |........... 10,034,000 [ covvvnnieieiiiis [ e Interest Rate Swap ........occvvvviees foorviiiniiiiiiiiiis v 290030-AA-3 . [ ELMWOOD CLO 14 LTD ELM14_22-1A .... AFE (i e 10,000,000 |........... 10,034,000
Structured Credit fixed Bond

06051AA#9 .......... Replication ........ccovvviviiiiinnnnnns TA i e [ 4,500,000 [............ 4,513,366 | .oooeeeiiiiieeees | s Interest Rate Swap ........oocvvvniees fooriiiiiiiiiiiiiiis v 290030-AC-9 . [ELMWOOD CLO 14 LTD ELM14_22-1A .... L R R 4,500,000 |............ 4,513,366
Structured Credit fixed Bond

06051AA#9 .......... Replication ........cccvvviviiiiinnnnnns TA i e [ 3,000,000 [............ 3,011,892 | ooeeeiiiiiiiieee | s Interest Rate Swap .......coovvvvniens foovviiiiniiiiiiiiiins v 55953I-AA-8 . [ MAGNETITE CLO LTD MAGNE_2022-32A . AFE (o [ 3,000,000 |.......coe. 3,011,892
Structured Credit fixed Bond

06051AA#9 .......... Replication ........cvvviviiiiinnnnnns TA i e [ 1,450,000 |............ 1,453,207 | coveeeiiieeeees | e Interest Rate Swap ........oocevvviees fooriiiiiniiiiiiiiis v 55953lI-AE-0 . [ MAGNETITE CLO LTD MAGNE_2022-32A . S Y R 1,450,000 |............ 1,453,207
Structured Credit fixed Bond OAK HILL CREDIT PARTNERS OAKC_2020-

06051AA#9 .......... Replication ........cccvvvvviiiiinnnnnns TA i e e 246,677 [oeeeiiiinnnnns 250,731 | e | e Interest Rate Swap ........occvvvviees foorviiiniiiiiiiiiis v B7008I-AN=1 . [TA ooeereeiiiii AFE o [l 246,677 |ouveeneeeennnnn 250,731
Structured Credit fixed Bond OAK HILL CREDIT PARTNERS OAKC_2020-

06051AA#9 .......... Replication ........ccvvvviiiiinnnnnns TA e e [ 10,000,000 |........... 10,029,228 | ooeeeeiiiiieeeee | s Interest Rate Swap ........oocvvvniees fooriiiiiiiiiiiiiiis v B7008I-AN=1 . [TA oooereiiiei TAFE o [ 10,000,000 |........... 10,029,228
Structured Credit fixed Bond OAK HILL CREDIT PARTNERS OAKC_2020-

06051AA#9 .......... Replication ........cccvvviviiiiinnnnnns TA i e [ 5,000,000 [............ 5,016,150 [ woveevriiieeieiis | oo Interest Rate Swap ........oocevveeees fovviiiiiniiiiiiiiiis v B7008I-A0-4 . [TA «ooereeiiiii L R N 5,000,000 |............ 5,016,150
Structured Credit fixed Bond

06051AA#9 .......... Replication ........cvvviviiiiinnnnnns TA i e e 875,000 [ouuiiiirnnnns T U I R N Interest Rate Swap ........oocevvviees fooriiiiiniiiiiiiiis v 675930-AC-5 . | OCTAGON 59 LTD 0CT59_2022-1 ........ AFE (o [l 875,000 [.ooevvevrnnnnns 877,141
Structured Credit fixed Bond

06051AA#9 .......... Replication ........cvvviviiiiinnnnnns TA i e e 625,000 [oeuiiiinnnnns 626,923 | oiiiiiiiiieeees | e Interest Rate Swap ........oocevvviees fooriiiiiniiiiiiiiins v 675930-AE-1 . | OCTAGON 59 LTD 0CT59_2022-1 ........ [ R 625,000 |..eeuniiiinnnnn 626,923
Structured Credit fixed Bond

06051AA#9 .......... Replication ........ccvvvviiiiinnnnnns TA i e e 875,000 [ouuiiiinnnnns 878,488 Interest Rate Swap ........oocvvvniees fooriiiiiiiiiiiiiiis v 675930-AG-6 . | OCTAGON 59 LTD 0CT59_2022-1 ........ S Y 875,000 [.ooeeievunnnnns 878,488
Structured Credit fixed Bond

06051AA#9 .......... Replication ........cccvvviviiiiinnnnnns TA e e [ 25,000,000 |........... 25,057,475 | oeeeeeiiiieeees | s Interest Rate Swap ........oocevveeees fovviiiiiniiiiiiiiiis v 69689Q-AA-3 . | PALMER SQUARE CLO PLMRS_2022-1 .... LA 5 PP N 25,000,000 |........... 25,057,475
Structured Credit fixed Bond

06051AA#9 .......... [Replication .. 3,700,000 |............ 3,710,916 Interest Rate Swap .... 69689Q-AC-9 . | PALMER SQUARE CLO PLMRS_2022-1 .... CFE. ....3,700,000 ....3,710,916
Structured Credi PARK AVENUE INSTITUTIONAL ADVISERS

06051AA#9 .......... Replication .......ooovvvvvvvveevninns [ 1A i [ 10,000,000 |........... 10,032,634 | ooeeeiiiiiieee | s Interest Rate Swap ........oocevvviees fooriiiiiniiiiiiiiins v T0017B-AA-7 . [CLO L orvviiiiiiiiiiiii i AFE (i e 10,000,000 |........... 10,032,634
Structured Credit fixed Bond PARK AVENUE INSTITUTIONAL ADVISERS

06051AA#9 .......... [Replication .. 2,500,000 |............ 2,502,507 Interest Rate Swap .... 70017B-AC-3 . [CLOL ... CFE. .... 2,500,000 .... 2,502,507
Structured Credi PARK  AVE

06051AA#9 .......... Replication .......ccovvvvvvvvvvvnenns [ 1A i i 1,450,000 |............ 1,453,322 | e | s Interest Rate Swap ........oocevveeees fovviiiiiniiiiiiiiiis v T0017B-AE-9 . [CLO L ovvviiiiieiiiiiiiin i S Y R 1,450,000 |............ 1,453,322
Structured Credit fixed Bond REGATTA XIX FUNDING LTD REG19_22-1A|

06051AA#9 .......... Replication .......ccvvvviiiiinnnnnns TA i e [ 3,004,285 |...ovunnnnnn 3,047,453 | eeveieeeeiies | e Interest Rate Swap ........ocevvvveees fooriiiiiniiiiiiiiis v TE8BBE-AA-B . [-eeeeeeerineieiiiiie e AFE i [ 3,004,285 |............ 3,047,453
Structured Credit fixed Bond REGATTA XIX FUNDING LTD REG19_22-1A|

06051AA#9 .......... Replication ........ccvviiiiiiinnnnnns TA i e [ 7,500,000 [......cc.eee 7,625,815 | ooeeeiiiiiiieee | e Interest Rate Swap ........oocevvviees fooriiiiiniiiiiiiiis v TE8BBE-AA-B . [-eeeeeeernneiiieiiie e AFE (o [ 7,500,000 |............ 7,525,815
Structured Credit fixed Bond REGATTA XIX FUNDING LTD REG19_22-1A|

06051AA#9 .......... Replication ........ccovvvvviiiiinnnnnns TA i e [ 3,500,000 [.....ceeees 3,511,481 | oo | s Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v TEBBBE-AG-3 . [-eeeeeeereneieiiiiie e O R N 3,500,000 |......eneees 3,511,481
Structured Credit fixed Bond

06051AA#9 .......... [Replication .. 1. ..27,500,000 |...........27,573,101 Interest Rate Swap .... 83616K-AA-5 . [ SOUND POINT CLO LTD SNDPT_2022-A . AFE ... ...27,500,000 ...27,573,101
Structured Credi

06051AA#9 .......... Replication TA i e [ 4,750,000 [.....oeeeeee 4,758,746 | ooeeeeeiiiieeees | s Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v 83616K-AC-1 . [ SOUND POINT CLO LTD SNDPT_2022-A . OFE e [ 4,750,000 |...eunnnnens 4,758,746
Structured Credit fixed Bond

17305AB#9 .......... [Replication .. 1. 9,100,000 |... ..(3,991,209)|08/31/2023 ..... 08/31/2031 ..... Interest Rate Swap .... 26246G-AA-1 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . | 1.A FE ... ....9,100,000 ....9,125.211
Structured Credi

17305AB#9 .......... Replication TA i e [ 8,700,000 |............ 8,727,696 [ ooeverieeeeens | oo Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v 55281F-AP-5 . [MCF CLO LLC MCFCL_2017-3A .......... OFE e [ 8,700,000 |............ 8,727,696
Structured Credit fixed Bond PARK AVENUE INSTITUTIONAL ADVISERS

17305AB#9 .......... [Replication .. ..14,040,000 |........... 14,068,080 | ..eooveerrerunnns [ eovnniieeiiiiinns Interest Rate Swap .... 70017K-AL-3 . [PAIA_ ... AFE .. ...14,040,000 ...14,068,080
Structured Cr.

17305AB#9 .......... Replication .......ooovvvvvvvveevninns [ 1A i [ 20,000,000 |........... 20,014,218 | woeeeeiiieeeees | e Interest Rate Swap ........ocevvvviees fooriviiniiiiiiiiiiis v 81880X-AL-6 . [ SHACKLETON CLO LTD SHACK_19-14A .. AFE (o e 20,000,000 |........... 20,014,218
Structured Credit fixed Bond NEUBERGER BERMAN CLO LTD NEUB_24-58

17305AB#9 . . [Replication 1. ..53,373,333 [........... 53,555,192 | ..ccooiiiiiiinnnns Interest Rate Swap . .. 640970-AA-7 . ... 53,373,333 ... 53,555,192

CDX24 .... Corporate Bond Replication 1. .50,000,000 35,613,212 17,659,054 | 05/02/2025 CD SIWAP ... .. (147,876) .364,100 |912803-FT-5 . | TREASURY STRIP (PRIN) 35,761,088 |.. 17,294,954

CDX24 . Corporate Bond Replication .. TA e | 36,213,043 17,294,954 . L0 O N 912803-FT-5 . | TREASURY STRIP (PRIN) 36,213,043 |.. 17,294,954

CDX25 . Corporate Bond Replication .. 1. ..75,000,000 84,034,116 44,522,788 |05/06/2025 ..... |06/20/2030 ..... CD SWAP . . 1,230,849 .1,658,100 |912810-SL-3 . [ TREASURY BOND . 82,803,267 |.. 42,864,688

CDX31 . Corporate Bond Replication .. 1. ..25,000,000 25,788,647 16,034,589 |07/06/2023 ..... |04/06/2052 ..... CD SWAP . .(28,230) .182,050 |912810-SX-7 . | TREASURY BOND . 25,816,877 |.. 15,852,539

CDX32 . Corporate Bond Replication .. 1. ..25,000,000 2,573,122 . 1,550,689 |07/20/2023 04/20/2032 CD SIWAP . .(28,230) .182,050 |912810-SS-8 . | TREASURY BOND . . 2,601,352 |.. .1,368,639

CDX32 . Corporate Bond Replication .. 1. 1,976,535 .1,036,806 CD SWAP . 912810-SS-8 . | TREASURY BOND . .1,976,536 |.. . 1,036,806

CDX32 ... Corporate Bond Replication 1.A ..21,363,856 |... .. 11,240,045 CD SIAP ... 912810-SS-8 . | TREASURY BOND ... ...21,363,856 ... 11,240,045
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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

CDX26 .... Corporate Bond Replication ......... 50,000,000 |... .. 74,844,007 |...........42,510,975 |07/20/2023 ..... 07/20/2082 ..... CD SWAP ... ....(29,149)].. , 912810-8S-8 . | TREASURY BOND ...74,873,156 ... 42,146,875

CDX33 ... Corporate Bond Replication ......... ... 100,000,000 |... ..39,206,080 |...........40,202,211 |04/17/2025 ..... 06/20/2030 ..... CD SWAP ... .1,306,080 |.. ....2,210,800 |00141Y-AA-3 . | AIG CLO AIGIM_21-1 . ...37,900,000 ...37,991,411

CDX33 ... Corporate Bond Replication ......... 9,100,000 |............ 9,122,526 CD SWAP ... 26246G-AA-1 . | DRYDEN 87 CLO LTD DRSLF_2021-87A . [1.A FE . ....9,100,000 ... 9,122,526

CDX33 ... Corporate Bond Replication ......... 8,700,000 |............ 8,704,724 CD SWAP ... 55281F-AP-5 . | MCF CLO LLC MCFCL_2017-3A .......... 1.C FE ....8,700,000 ....8,704,724
PARK AVENUE INSTITUTIONAL ADVISERS

[6).5 < Corporate Bond Replication ......... TA e o [ 14,040,000 |........... 14,072,757 | weveeeieiiiiiiiinn | e L i N T0017K-AL=3 . [PATA_ .eervvriiiiiiiiiiiiiiiies LA 5 PP N 14,040,000 |........... 14,072,757
PARK AVENUE INSTITUTIONAL ADVISERS

[6).5 < Corporate Bond Replication ......... TA e o [ 1,080,000 |............ 1,080,937 [ wevveneeeeiiies | e L0 O N T0017K-AQ-2 . [PATA_ .evvvrviiiiiiiiiiiiiiiiis L Y N 1,080,000 |............ 1,080,937

[0 Corporate Bond Replication ......... TA e o [ 20,000,000 [.....cc.... 20,036,298 [ ..ooooiiiiiiiiiins | e L6 R SR RPN 81880X-AL-6 . | SHACKLETON CLO LTD SHACK_19-14A .. [T.AFE .oooeiiiiiiiiiiiiiiiiis oo, 20,000,000 |........... 20,036,298
NEUBERGER BERMAN CLO LTD NEUB_24-58

[0 Corporate Bond Replication 53,373,333 |........... 53,518,200 [ .oooveiiiiiiiiins | i L6 R SR RN 640970-AA=7 . |oeeeeeeeiiiiieieieieeeeeeeeeeeeeeeeeen [LAFE L 53,373,333 |.........nn 53,518,290

CDX36 .... Corporate Bond Replication ..72,063,059 |...........72,938,064 |04/16/2025 06/20/2035 ..... CD SWAP ... ....516,398 |912803-FM-0 . | TREASURY STRIP .. .. ...72,421,666 ...72,421,666

CDX36 . Corporate Bond Replication .. 75,585,464 75,585,464 [ ............ CD SWAP . 912810-8S-8 . | TREASURY BOND . A 75,585,464 |.. 75,585,464

CDX29 ... Corporate Bond Replication ..52,800,886 |...........28,065,134 |04/24/2025 CD SWAP ... ....364,100 |912810-SS-8 . | TREASURY BOND ... 1.A .. ...52,986,442 ...27,701,034
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............cccceeeeeins TA e 225,000,000 |............ 1,990,181 | 6,431,997 [06/10/2025 ..... 06/10/2027 ..... Bond Forwards ..........ccooeeeiiiiiinns foninniiiiiiiiiiiiiiinns o, 4,353,447 | 64079*-AD-4 . [SYSTEM LLC ...oovvvvvrriiriiiiiiiiienns L P N 1,990,181 |............ 2,078,550
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............cccoeeeeees TA e o [ 200,018 [ooevvvrinnnnns 208,899 | .oooeeeieeee [ Bond Forwards ...........ooeeeeeiiiiinns fonnnniiiniiiiiiiiiins o 64079*-AD-4 . ISYSTEM LLC .....vvvvviininiiiiiiniiinnns L PR N 200,018 [.vevvvvvvnnnnes 208,899
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............cccceeeeiins TA e o [ 434,540 o.oevnnnnnnnnns 453,834 [ oo | Bond Forwards ..........cooeeeeeiiiiinns fornnnniiiiiiiiiiiiins e 64079*-AD-4 . ISYSTEM LLC .....vvvvvininiiniiiiniiinnns L PR N 434,540 [.oooeeiinnnnn 453,834
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............cccceeeeeins TA e o [ 410,037 [ovvvvvrerennns 428,284 | s | Bond Forwards ..........cooeeeeeiiiiiins fonnnniniiiiiiiiiiins e 64079*-AD-4 . ISYSTEM LLC .....ovvvviniiniiiiiiniiinnns L PP N 410,037 |ooeeeeeennns 428,244
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............ccceeeeeinns TA e o [ 420,038 |.....coeennnn 438,689 | cooeeeeeee [ Bond Forwards ..........cooeeeeeiiiiinns fonnnniniiiiiiiiiins e 64079*-AD-4 . ISYSTEM LLC .....ovvvvinnniiniiiiniiinnns L PR N 420,038 |oooveeeeeenns 438,689
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............cccoeeeeees TA e o [ 415,038 |.......eeens 433,466 | .oooeeeeeeeee [ Bond Forwards ...........ooeeeeeiiiiinns fonnnniiiniiiiiiiiiins o 64079*-AD-4 . ISYSTEM LLC .....vvvvviininiiiiiiniiinnns L PR N 415,038 |.oooeeeeeeens 433,466
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............cccceeeeiins TA e o [ 420,038 |.....ooeennnn 438,689 | cooeeeeeeee [ Bond Forwards ..........cooeeeeeiiiiinns fornnnniiiiiiiiiiiiins e 64079*-AD-4 . ISYSTEM LLC .....ovvvninniiiiiiiiniiinnns L PR N 420,038 |.oooveeeneenns 438,689
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............cccceeeeeins TA e o [ 405,037 |.ooeeeeeeennns 423,021 | weeeeee [ Bond Forwards ..........cooeeeeeiiiiiins fonnnniniiiiiiiiiiins e 64079*-AD-4 . ISYSTEM LLC .....ovvvviniiniiiiiiniiinnns L PR N 405,037 |ooeeveeennenns 423,021
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............ccceeeeeinns TA e o [ 405,037 |.ooeeeeeennns 423,021 Bond Forwards ...........ooeeeeeiiiiinns fonnnniiiniiiiiiiiiins o 64079*-AD-4 . ISYSTEM LLC .....ovvvvnnniniiiiiiniiinnns L PR N 405,037 |ooeeveeennenns 423,021
NEPTUNE REGIONAL TRANSMISSION

BREPLT .............. Bond Forwards ............cccoeeeeees TA e o [ 400,036 [...cevvvrnnnnns 779 | e [ Bond Forwards ...........ooeeeeeiiiiinns fonnnniiiniiiiiiiiiins o 64079*-AD-4 . ISYSTEM LLC .....ovvvvinniniiiiiinniinnns L PP N 400,036 |....oeeeeennns 417,799
FONTERRA COOPERATIVE GROUP LIMITED

BREPL1 Bond Forwards .... ..12,500,000 |........... 12,125,215 Bond Forwards Q3920#-Ad-8 . [oeeeeeeeiiieiee 1.6 FE . ...12,500,000 ...12,125,215

BREPL1 Bond Forwards .... ..24,400,000 |........... 24,076,243 Bond Forwards 08773@-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD .... [1.G FE . ... 24,400,000 ...24,076,243

BREPL1 Bond Forwards .... ...2,000,000 |............ 1,967,068 Bond Forwards FO164#-AD-4 . | AIR LIQUIDE FINANCE ....2,000,000 .... 1,967,068

BREPL1 Bond Forwards .... ..12,800,000 |........... 12,674,158 Bond Forwards 06235#-AN-4 . | MIRVAC GROUP FINANCE LTD .... .. ...12,800,000 ...12,674,158

BREPLT .............. Bond Forwards 11,300,000 [........... 10,938,321 Bond Forwards ...........ooeeeeeiiiiinns fonnnniiiniiiiiiiiiins o 87305N-A#=5 . | TTX COMPANY ...ooovvmrnnnnnnnnn [ LR 11,300,000 |........... 10,938,321
FOOTBALL CLUB TERM NOTES 2020-XI T

BREPLT .............. Bond Forwards ............cccoeeeienns TA e o [ 7,600,000 |............ T416,783 | oo | e Bond Forwards .........cceevvvviinnninnns fovvinnniiniiiiniiinens foeniiiii 344908-AC-8 . [-oeeeeiriiieieeie TFFE o | 7,600,000 |............ 7,416,783
FOOTBALL CLUB TERM NOTES 2020-XI T

BREPLT .............. Bond Forwards ............cccoeeeeees TA e o [ 1,800,000 |............ 1,756,606 | wovvvnneeeeeennes [ e Bond Forwards .........cceeviiviiinninnns foovinninniniiiiienens foeniiiii B4490Q-AH-7 . [oeeeeeeeiiee e TFFE o | 1,800,000 |............ 1,756,606
FOOTBALL CLUB TERM NOTES 2032-A TR

BREPLT .............. Bond Forwards ............ccceeeeeinns TA e o [ 1,300,000 |......cenen 1,289,546 | ooveeeniiieeis | e Bond Forwards .........cceeviiviiinninnns foovinninniniiiiienens foeniiiii 345020-AB-6 . [...eeeiiiiieieiiii e TFFE o | 1,300,000 |.....oennnn. 1,289,546
FOOTBALL CLUB TERM NOTES 2032 TRUS

BREPLT .............. Bond Forwards ............cccceeeeiins TA e o [ 5,500,000 [............ 5,406,939 | ..oevnirriiiiies [ e Bond Forwards .........cceevvvviinnninnns fovvinnniiniiiiniiinens foeniiiii 34502%-AB-8 . [..eeeiiiiiieiei TFFE o | 5,500,000 |............ 5,406,939

BREPL1 Bond Forwards .... ..29,000,000 |........... 28,396,331 Bond Forwards T4340%-AC-8 . 1.6 .. ...29,000,000 ...28,3%,331

BREPL1 .. Bond Forwards . 3,600,000 . 3,414,535 Bond Forwards .. 74986@-BB-6 . | RREEF AMERICA REIT 1 INC .. 1. .3,600,000 |.. . 3,414,535

BREPL1 .. Bond Forwards . 3,200,000 . 3,139,412 Bond Forwards .. 56081#-AY-6 . | MAJOR LEAGUE BASEBALL TRUST 1. .3,200,000 |.. . 3,139,412

BREPL1 Bond Forwards .... ...985,981 |... 973,900 Bond Forwards 56081#-BC-3 . | MAJOR LEAGUE BASEBALL TRUST . 985,981 ....973,900

BREPL1 Bond Forwards .... ....6,978,761 Bond Forwards 91319#-AH-4 . | VEOLIA UTILITY RESOURCES LLC ...... 1.F .. ....7,000,000 ....6,978,761

BREPL1 Bond Forwards .... ... 4,425,843 Bond Forwards 74264*-AD-8 . | PRISA LHC LLC ..o 1.6 .. ....4,500,000 ... 4,425,843

BREPL1 Bond Forwards .... . .... 5,409,364 Bond Forwards 74264*-AD-8 . | PRISA LHC LLC 1. ,900, ,409,

BREPL1 .. Bond Forwards . 22,700,000 22,413,016 Bond Forwards .. 151895-D#-3 . | CENTERPOINT PROPERTIES TRUST 1.G FE 22,700,000 22,413,016

BREPL1 Bond Forwards .... ..22,700,000 |.. ...22,413,016 Bond Forwards 151895-D#-3 . | CENTERPOINT PROPERTIES TRUST .. 1GFE i, ...22,700,000 |..... ...22,413,016
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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
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

BREPLT .............. Bond Forwards ............oeeeeeens TA e o [ 2,800,000 |..........ns 2,721,063 | oooeeeeeeeee [ Bond Forwards .........cooeeveiiiiiiiins fornnenniiniiiiiiiiiiiins o 645869-D*-6 . | NEW JERSEY NATURAL GAS CO .......... TE s [, 2,800,000 [......ceeu.. 2,721,063
BREPL1 Bond Forwards .... ..12,000,000 |........... 11,737,342 Bond Forwards 46361*-AQ-9 . | THE IRVINE COMPANY LLC ... ...12,000,000 ... 11,737,342
BREPL1 Bond Forwards .... ...6,000,000 |............ 5,992,374 Bond Forwards 422416-AJ-8 . | HEARST COMMUNICATIONS INC ....6,000,000 ... 5,992,374
BREPL1 Bond Forwards .... ...4,004,817 |............ 4,062,728 Bond Forwards 41242%-AU-6 . | HARDWOOD FUNDING LLC ... ... 4,004,817 ... 4,062,728
BREPL1 Bond Forwards .... ..10,445,185 |........... 10,386,236 Bond Forwards 41242*-BK-7 . | HARDWOOD FUNDING LLC ... ... 10,445,185 ...10,386,236
Bond Forwards .... ... 10,498,496 Bond Forwards Q3971@-AB-5 . | GPT RE LTD .....vvvvvvvvvnnnnnnnnninnnns ...10,700,000 ...10,498,496
Bond Forwards . . 8,868,304 Bond Forwards .. 03028P-Ha-8 . | AMERICAN TRANSMISSION COMPANY LLC .9,000,000 |.. . 8,868,304
Bond Forwards . . 3,941,469 Bond Forwards .. 03028P-Ha-8 . | AMERICAN TRANSMISSION COMPANY LLC .4,000,000 |.. . 3,941,469
... |Bond Forwards .... 15,200,000 |........... 14,606,726 Bond Forwards .. I . |C01048-AC-4 . | AIRBUS CANADA LP ..........cceeenneees .. ... 15,200,000 ... 14,606,726
9999999999 - Totals 4,238,225,554 3,394,606,625 9,159,373 (88,755,755) XXX XXX XXX 4,229,066, 180 3,483,362, 379
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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 ...........cocooiiiiiiiiceeeeeeeeeeeeeee e 21 | 2,742,784,398 |...oovie 21 | 2,737,062,204 |....ooeoeeeeeeeecceeeieiens oot eeies oo [ttt [ 21 o 2,742,784 ,398
Add: Opened or Acquired Transactions...............cccoveveveueeeeererenennnseeeeeeen T 125,261,105 |oooveeeceeeeeeeeee 28 | 2,668,427 ,830 |-..veeeeeeeeeeeeeeeeeeeees e eee et et feeeeeen e 29 | 2,793,688,935
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..............cccovvurvererieenceocrereeiens DO N AT 2,614 |.............. DL N AT TTUURTSTUR NO XXX froeeeeeeeeneeeeeeseeeeees oo XXX ovrvverres fereemeeeneneneneeeeeeeeeees [ DL N RS 2,614
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns T 115,748,418 ..o 12 | 1,004,956 ,957 . .eeoeeeeeeeeeeeeceeeeeee e eeeeeeeeeeeieens oo enene oo een e oo IK T 1,120,705,375
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 15,237,495 XXX 162,307,520 XXX XXX XXX 177,545,015
Ending Inventory 21 2,737,062,204 37 4,238,225,557 37 4,238,225,557
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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 791,966,638

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ccueueuriieieieieieieeees ceereresesieneeeenenens 14,656

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt et s s s s st esesessss s s sesesesesesennsnenenenennnsnenenes s 791,981,294
Part D, SECHON 1, COIUMN B ... sieeeeese s es s e e e e e s s e e e e ee et e s e ees s eeseeseeeeines sescssieains 1,582,142,011

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 (790,160,704)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......cucveuiuieiieiiiiieieteteeeeeeee sttt et es s sessas s s sesssesessssnsnsnaneeere e (12)

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 1,817,483,313

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 (845,129,569)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 3

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..u.iuiiuieieieeieieiseie ettt se st ss s s sse sttt s b8 888 s bbbttt ssenins ebeensensns 1,973,062,770

Part B, SECHON 1, COIUMN 20 .......c.cuiuiuiiiieteteeteisenite et te et ce bbbt te bbb e es bbb e et b bbb et s bbbttt b e bt nentnies nsnsesesssisnsnaetnas 67,705

Part D, SECHON 1, COIUMN 12 ...ttt snss ebsessennens 1,973,130,467

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 8

Si07
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
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
10Y RTP 6.195000 Fixed Income Security Interest Rate:
B/MT/2026 ..oovvieieee | oo [0 IR IR CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 03/12/2025 |.03/17/2026 |.......cevvvvvnn fennns 500,000,000 |...... SOFR/=6.20 |..evvvenvevinnnnn o 750,000 [ovvvevneneinnnn Jovnennnns 242,583 | oo [ 242,583 |....... (KZAA V0 R FPPRUURPRR R R [T B0S3 ......eennns
10Y RTP 6.205000 Fixed Income Security Interest Rate[BANK OF AMERICA, NA
2/11/2026 w.evnveiniee | oo D1 [ BATYDEB6GKMZ0031MB27  |. 02/11/2025 |. 02/11/2026 |.... . |..1,000,000,000...... SOFR/=6.21 |.evevveneiviiinnn [ 1,745,000 |... 347,219 LW 347,219 ). (1,397,781 feeicciiis [ e | e B053
MORGAN STANLEY
10Y RTP 6.207000 Fixed Income Security Interest Rate| CAPITAL SERVICES,
2/28/2026 .....coveneen | |01 IR IR INC o 17331LVCZKOKX5T7XV54  |. 02/20/2025 |. 02/23/2026 |................ .. 1,025,000,000 ...... SOFR/=6.21 |+eeveeeeeeeeeennn [ 1,681,000 |-eeveneeeeennnnns foeeeennnn 399,495 [..eeveeies e 399,49% |..... (1,281,506)[-..ceeeeeeeeeeee Jemmeeeeeennes foeeeeemeeeeeeees foeeeeee | s BO53 ..eevreennns
NOMURA GLOBAL
10Y RTP 6.340000 Fixed Income Security Interest Rate| FINANCIAL PRODUCTS
2/22/2027 ...oovvvves | e [0 IR IR INC .ovveiiiiiiiinnns 0Z3VOSH2G7GRS05BHJ91  |. 02/21/2025 |. 02/22/2027 |....evvvnnvvvnnn founnn 200,000,000 |....... SOFR/-6.34 |..cevvveeiivinnnn o 948,000 [..eeneiiviinnnnnes foevennnnn 538,458 | .ooevrrnn [ 538,458 |....... (409,542)..cevvniiviinnnns foorevinniiiins e e | e BO311 ..........
MORGAN STANLEY
10Y RTR 2.860000 Fixed Income Security CAPITAL SERVICES,
2/13/2029 ..o | [0 IR Duration .... | INC ...oeeereeennnnnns 17331LVCZKOKX5T7XV54  |. 02/13/2024 |. 02/13/2029 |....eevvueveeen feunnnn 50,000,000 |...... 2.86/-SO0FR |...... 1,410,000 |+eevveeeeeeeennn oo e 901,546 [ ..ovnneees foerenne 901,546 |......... (57,890)[- e eeeeeeneeeeee Jemmeeeeeemnes foeeeeemeeeeeen Joeeeeeeee | s BO311 ..........
15Y RTR 2.500000 Fixed Income Security
8/10/2027 e | e [0 IR Duration .... |CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 08/05/2022 |.08/10/2027 |......ccvveueees |ournen 30,000,000 ...... 2.50/-SO0FR |...... 1,985,000 [.eeeeeneeeeees Joeeneeeeeeeeies foeeennnn 270,480 [..evuneees foreeennnn 270,480 |......... (36,899)]-.eueeeeeeenns foeeemmmmeeeeeeenn [ e [ s BO311 ..........
17Y RTR 2.500000 Fixed Income Security TORONTO DOMINION
THY/202T o | oo [0 IR Duration .... |BANK .....ccovennnnnns PT30B789TSUIDF371261 | 09/01/2022 |. 07/19/2027 |..ceevvvueeaenn feunnns 50,000,000 ...... 2.50/-SO0FR |...... 2,967,500 [-..oeeeeennieees foeeemeiieeeeeenen o 430,002 [.evveneens forreeenne 430,002 |........ (TBATB)- e e oo o | s BO311 ..........
18Y RTR 2.500000 Fixed Income Security WIELLS FARGO BANK,
9/20/2027 .oeveeeeee | [0 IR Duration .... IN.AL Loooiiiiiis KB1H1DSPRFMYMCUFXTO9  |. 09/20/2022 |. 09/20/2027 |.....evvueeveven feunnnn 40,000,000 |...... 2.50/-SO0FR |...... 2,368,000 [-eeeeenneeeeenn [oemmeeeeemneees foeeeennnn 403,142 | .ooovvnn [ 403,142 |......... (70,363 eeeeeeneeeeee Jemmeeeeemenes oo o | s BO311 ..........
19Y RTR 2.250000 Fixed Income Security TORONTO DOMINION
T/A7/2027 oo [ [0 IR Duration .... |BANK .....ccoennnnnnes PT30B789TSUIDF371261  |. 08/24/2022 |. 11/17/2027 |..eevvveneeaaen feunnnn 40,000,000 |...... 2.25/-SOFR |...... 2,220,000 [-..eeeeeenninees foeeemmneeeeeenenn o 321,667 [.eeveneeees e 321,667 |......... (53,199)]-ceveeeeeemennes foeeemmmeeeeeenn [ e [ s BO311 ..........
NOMURA GLOBAL
20Y RTR 2.250000 FINANCIAL PRODUCTS
11/16/2027 ............. [0 IR Duration .... |INC ....covvviiinnnnns 0Z3VOSH2G7GRS05BHJI1  |. 11/16/2022 |. 11/16/2027 |.....evvvnvvvnn feunnns 50,000,000 ...... 2.25/-SOFR |...... VZIVVVN R AR PRI 41,798 [ceveeeens [ 411,798 |......... [(CIEIRcei*)) O RPUUN N RN Y BO311 ..........
20Y RTR 2.300000 TORONTO DOMINION
12/7/2027 ..o [0 IR Duration .... |BANK ......coevnnnnnns PT30B789TSUIDF371261  |. 12/05/2022 |. 12/07/2027 |.....evvvnvvvvnn feunnns 50,000,000 ...... 2.30/-SO0FR |...... 2,910,000 [.oovvevrinieeiinn [ foeeeennnn 453,245 [.eeeneeeiii o 453,245 |.eeee o (T7,985)[ e e [ e | e BO311 ..........
20Y RTR 2.350000 WELLS FARGO BANK,
6/3/2027 ... . |Duration .... [N.A. ... .. KB1H1DSPRFMYMCUFXTOQ . 08/03/2022 |. 06/03/2027 |.......cevvuunrs |ouenn 40,000,000 ...... 2.35/-SOFR |...... 2,928,000 ...290,003 | ... ....290,003 |...
20Y RTR 2.400000 WELLS FARGO BANK,
3/25/2027 .............. [0 IR Duration ... INA. oo KB1H1DSPRFMYMCUFXTO9  |. 07/27/2022 |. 03/25/2027 |......evvnvvvvnn founnns 40,000,000 ...... 2.40/-SO0FR |...... 2,960,000 [.oeevevuneiierinn fornnneeeiininns foeeennnnn 271,480 [.eevnneeens o 271,480 [...oeeetn(80,551)].ceeeeiiiiiiin [ e e | et BO311 ..........
20Y RTR 2.400000 GOLDMAN SACHS
4/10/2028 .............. [0 IR Duration .... | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/06/2023 |. 04/06/2028 |........evvvven feunnns 50,000,000 ...... 2.40/-SO0FR |...... 3,095,000 [...vveevernnennens foovernnnieiiennn [ 571,961 [.eveeeeees [ 571,961 |....... (QI0Z8< 7)) AR FPPRUUR RO R [N BO311 ..........
20Y RTR 2.450000
3/21/2028 .............. [0 IR Duration .... | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 03/21/2023 |.03/21/2028 |.......ccvvveees oeenne 50,000,000 ...... 2.45/-SOFR |...... 3,080,000 [.oeevevrnnniierinn fornnneerieniies foeeeennd 597,667 |... 597,667 |....... (1015 1RC5<10)) PR IR RPN R IR |- 11} ) B
NOMURA GLOBAL
20Y RTR 2.550000 Fixed Income Security FINANCIAL PRODUCTS
4/20/2028 ...ccoeeeeeee | [0 IR Duration .... | INC ....eovrveennnnnns 0Z3VO5H2G7GRS05BHJI1  |. 04/20/2023 |. 04/20/2028 |.......eueeveeen feunnnn 40,000,000 |...... 2.55/-SOFR |...... 2,336,000 [-..oeeeeenneeees foeeemnneeeeeennnn o 578,526 [ evvuneeees foereennn 578,526 |....... (106, 743)[- e eeeeeeeeeee Jeemmneeeeeemnns foeeeeeeeeeeeeeen foeeeeee | s BO311 ..........
20Y RTR 2.600000 Fixed Income Security BANK OF AMERICA, NA
12/7/2027 oo [ oo [0 IR Duration .... |.ceeeriiiiinniiniininnns BATYDEB6GKMZO031MB27  |. 10/03/2022 |. 12/07/2027 |..ceevveeeeaaen fennnnn 40,000,000 |...... 2.60/-SO0FR |...... 3,012,000 [-eeeeeeeeeeeenn foemmeeeeeeneees foeeeennnn 532,282 [.eueiieies [ 532,232 |....... (102,460)[-. .o eeeeeeneeeee Jeemmneeeeeemnni foereeemmeeieeeeeen foeeeeees | e BO311 ..........
MORGAN STANLEY
20Y RTR 2.750000 Fixed Income Security CAPITAL SERVICES,
10/26/2027 ovvvevvvien [ oo [0 IR Duration .... |INC ....coeviviinnnnns 17331LVCZKOKXST7XVS4  |. 10/24/2022 |. 10/26/2027 |.......vvvvvvven founnnn 60,000,000|...... 2.75/-S0FR |...... 3,096,000 [.oeevvvvneniierinn [ foeeennnd 928,181 [.eeveneeees o 928,181 |....... (QEUNEND! PRI PRI RPN AR U BO311 ..........
22Y RTR 2.500000 Fixed Income Security MIZUHO CAPITAL
9/28/2027 ....ccovvvies | e [0 IR Duration .... |MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 08/24/2022 |. 09/24/2027 |......evvnvvvvnn feunnns 30,000,000 ...... 2.50/-SO0FR |...... 2,370,000 [.oeevevneninirenn foneeeeiiniins foeeeinnns 340,927 | ooeeeriin [ 340,927 |........ (87,003)[.ceevevennnenns Jeennneeeeeiins [ e | e BO311 ..........
23 RTR 2.400000 Fixed Income Security WELLS FARGO BANK,
10/18/2027 ..o [ oo [0 IR Duration ... INA. oo KB1H1DSPRFMYMCUFXTO9  |. 08/17/2022 |. 10/18/2027 |.......euvvvvven feunnns 35,000,000...... 2.40/-SO0FR |...... 2,936,500 [..enneveerininnens foevenniineeiiinns [ 373,805 [.evvuneenns o 373,805 |....... (R [072-7/1)) EURPRPR IR R AR IO BO311 ..........
NOMURA GLOBAL
25Y RTR 2.300000 Fixed Income Security FINANCIAL PRODUCTS
11/80/2027 e [ oo [0 IR Duration .... |INC ...oeovrveennnnnns 0Z3VO5H2G7GRS05BHJI1 | 11/28/2022 |. 11/30/2027 |..cevvveneeaaen fennnnn 40,000,000 |...... 2.30/-SO0FR |...... 2,788,000 [-eeeeveeeeeeenn [oemmeeeeeeneiees foeeeennn 426,701 [.evveneeees o 426,701 |....... (138,220)[-- e eeeeeeeeeeee Jeemmneeeeeemmns foeeeeeemeieeeeeen foeeeeee | s BO311 ..........
25Y RTR 2.500000 Fixed Income Security WIELLS FARGO BANK,
10/27/2027 ... . |Duration .... KB1H1DSPREMYMCUFXTO9 |. 10/27/2022 |. 10/27/2027 |...cevvuuaeeaeee founnns 50,000,000...... 2.50/-SO0FR |...... 3,143,750 ...627,3%8 ... ....627,398 |....... (208,429)).
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
25Y RTR 2.700000 Fixed Income Security WELLS FARGO BANK,
T1/2/2027 v [ oo [0 IR Duration ... INA. oo KB1H1DSPRFMYMCUFXTO09  |. 10/31/2022 |. 11/02/2027 |......evvvvvvenn founnns 40,000,000 ...... 2.70/-SO0FR |...... R ZIVV0 N R AR PPN 695,404 | ..covvvnnns [ 695,404 |....... (A (CT0T:3) A FPRRRUPR RN RN [N BOS3 ......eennnt
2Y RTP 6.494000 Fixed Income Security Interest Rate:
2/8/2027 ... . | BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 02/07/2025 |.02/08/2027 |.... .. 1,000,000,000...... SOFR/-6.49 |...covveniniinnnn [ 1,425,000 |... L.277,940 | ... 217,940 |..... (1,147,060)|.
NOMURA GLOBAL
2Y RTP 6.500000 Fixed Income Security Interest Rate|FINANCIAL PRODUCTS
2/16/2027 o | e |01 IR IR INC o 0Z3V05H2G7GRS05BHJI1  |. 02/14/2025 |. 02/16/2027 |...eveeenneeenee .. 2,130,000,000 ...... SOFR/=6.50 |.eevvveeeeeeennn fennns 2,662,500 [...oeeeeennnieees Jeeennnnn 618,721 .ooeeivinns |oeeennnn 618,721 ..... (2,043, 779)]- v eeeeeemmenes foeeemmmeeeeeennn feeeeeeeemeeees foeeemeeeeeeee | e BO53 ..eevreennns
NOMURA GLOBAL
2Y RTP 6.527500 Fixed Income Security Interest Rate|FINANCIAL PRODUCTS
212812027 ....ccovvvies | e [0 IR IR INC .ovveiiiiiiiinnns 0Z3VO5H2G7GRS05BHJ91  |. 02/20/2025 |. 02/24/2027 |....evvvvvnnnnne .. 1,100,000,000 ...... SOFR/=6.53 |..evvvvnieviinnn [ 1,375,000 [.ooevvevenneiiens Jovnennnns 325,913 | oo [ 325,913 |..... (1,049,087)[....cccvvvnneenns feernnieiiiiiins [ e | e BOS3 ......eennnt
5Y RTP 6.221000 Fixed Income Security Interest Rate:
2/13/2026 .....oovvnees | [0 IR IR BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/13/2025 |. 02/13/2026 |................ .. 1,000,000,000...... SOFR/=6.22 |..eevvvnneviiinnn [ 1,040,000 |..evvenniiiinnnnns fooriennnnn 65,908 [..eeeeenns o 65,908 |....... (ESTZ00 7)) P RN PR TR BOS3 ......eennnt
MORGAN STANLEY
5Y RTP 6.296000 Fixed Income Security Interest Rate| CAPITAL SERVICES,
2/12/2026 ...ceeeeeees | |01 IR IR INC o 17331LVCZKOKX5T7XV54  |. 02/12/2025 |. 02/12/2026 |................ .. 1,000,000,000...... SOFR/=6.30 |-eevvveeeeeeenenn fenns 1,070,000 |-evveeeeeeenenn foeeeennnnn 57,846 [..oveneeees foereaennne 57,846 |..... (1,012,154 oo e [ [ | s BO53 ..cevveennns
5Y RTP 6.520000 Fixed Income Security Interest Rate[BANK OF AMERICA, NA
2/10/2027 oo | 0 R Y [ BATYDEB6GKMZO031MB27  |. 02/10/2025 |. 02/10/2027 |.eeevvvueveeenn feunnn 700,000,000 |-..... SOFR/=6.52 |.eeeveeeeeeeeennn [ 1,942,500 [..eeeeeeeeniees foeeennnn 734,840 [.oovnnenns forreenne 734,840 |..... (1,207,860)]«cevveeeeeeemenn fooeeeeeemneeeee e [ | e BO53 ..ceveeennns
MORGAN STANLEY
5Y RTP 6.530000 Fixed Income Security Interest Rate| CAPITAL SERVICES,
271072027 ovvvieeiies | [0 IR IR INC .ovviiiiiiiinnns 17331LVCZKOKX5T7XVS4  |. 02/10/2025 |. 02/10/2027 |.....evvunvvvvnn founnn 700,000,000 |...... SOFR/=6.53 |..eevvvneivviinnn [ 1,942,500 [oovnenivviininnnns foevennnns 728,719 [.eveeeeees o 728,719 |..... (1,213,781 feeeeciiis [ e | e BOS3 ......eennns
7Y RTP 6.220000 Fixed Income Security Interest Rate[BANK OF AMERICA, NA
2/9/2026 ......ovuevees | eeeeeeeniieeeeeeeeeee DT [ BATYDEB6GKMZ0031MB27  |. 02/07/2025 |. 02/09/2026 |.... .. 1,000,000,000...... SOFR/=6.22 |..eevvvnneviiinnn [ 1,175,000 |... L A32,156 |l | 132,156 |..... [QINVZZR- L)) FOP RPN R RN S B053
MORGAN STANLEY
7Y RTP 6.268000 Fixed Income Security Interest Rate| CAPITAL SERVICES,
2/1/2026 oo | |01 IR IR INC o 17331LVCZKOKX5T7XV54  |. 02/11/2025 |.02/11/2026 |................ .. 1,000,000,000...... SOFR/=6.27 |.eeeveeeeeeeennnn fenns 1,160,000 |-evvveneeeeeenennn foreeees 126,601 |.ooevevvnnn |eeennnnn 126,601 |..... (1,083,399)]-ccnmeeeeeennies foeeeemmneeeeeeenn feeeeeeeeeneees feeeemeeeeeee [ s BO53 ..eevreennns
7Y RTP 6.325000 Fixed Income Security Interest Rate[BANK OF AMERICA, NA
2/1T/2026 ..o | e 0 R Y [ BATYDEB6GKMZ0031MB27  |. 02/13/2025 |. 02/17/2026 |.......eee...... .. 1,200,000,000 ...... SOFR/-6.33 |+eeeveeeeeeennnn [ 1,380,000 |-evveeeeeeennnns foeeeennnn 151,654 [.oeeneeeees oo 151,654 |..... (1,228, 346)]-v e eeeeeennnes foeeemmmmneeeeennn fereeeeeeemmnieees feeeneeeeeeen | v BO53 ..eevreennns
15Y RTR 2.400000 Fixed Income Security BANK OF AMERICA, NA
6/29/2027 .... . |Duration .... |.... . BATYDEB6GKMZO031MB27 |. 06/27/2022 |. 06/29/2027 |.... N TP 100,000,000 |...... 2.40/-0.25 ...709,376 | ... ....709,376 |....... (105,901)|.
MORGAN STANLEY
5Y RTP 6.515000 Fixed Income Security Interest Rate| CAPITAL SERVICES,
4/26/2027 ...ocevvvneees | e [0 IR IR INC .ovviiiiiiiiiiens 17331LVCZKOKXST7XVS4  |. 04/24/2025 |. 04/28/2027 |.....evvenvvvvnn founnn 500,000,000 |....... 6.52-SOFR [....ccvvvnnniinnns Jvnnnn 1,270,000 |.evveeneiviinnnnns foevennnnn T44,130 [eeveneeees o 744,130 |....... (5778 7/0)) R FOPRRRUUPR RO R RTINS BOS3 ......eennns
MORGAN STANLEY
7Y RTP 6.034000 Fixed Income Security Interest Rate| CAPITAL SERVICES,
B/21/2026 ...cceeeeeeee | e |01 IR IR INC o 17331LVCZKOKX5T7XV54  |. 04/25/2025 |. 04/29/2026 |.......eeeeeenn feunnn 500,000,000 |-evveeeeeeeennne foreeeeeeniiieeees Jeenns 587,500 [...eeeeeeennnees foeeennnnn 201,307 [.evenneeees foereeene 201,307 |....... (386, 193)[- e eeeeeeneeeee Jeemmmeeeeemmni foeeeeemmmieeeeeen foeeeceeees | s BO53 ..eevreennns
10Y RTP 6.140000 Fixed Income Security Interest Rate:
4/28/2026 ....coevneeee | |01 IR IR JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/28/2025 |. 04/30/2026 |................ .. 1,000,000,000 [....ceeemmmmreeenn Joeermmnnieeeeeennn forens 1,490,000 [-oeeeeveneeeeen Jornenns 734,220 | .ocovvnnnnn fennnns 734,220 |....... (755, 780)[- e e eeeeeeneeeee Jeemmneeeeeemmnis foereeeemeiieeeeeen foeeeecee | s BO53 ..cevveennns
NOMURA GLOBAL
2Y RTP 6.250000 Fixed Income Security Interest Rate|FINANCIAL PRODUCTS
5/28/2027 ...covvvveees | e [0 IR IR INC .ovviiiiiiiiiiens 0Z3VO5H2G7GRS05BHJ91  |. 05/30/2025 |. 06/02/2027 |...eevvvrrnnnnne .. 1,000,000,000 [.....ccvvmmnneeennn Jovvrnnnniniiiiinnn o 1,060,000 |..evennevrrinnnnn foreennnd 623,110 [.evveneenns o 623,110 |....... (436,890)[.....cevvvvnnnnnns Jevnnneeeiiinins foorerviniiinnees focii | e BOS3 ......eennnt
MORGAN STANLEY
7Y RTP 6.041000 Fixed Income Security Interest Rate| CAPITAL SERVICES,
6/12/2026 ..coveeeeeee | |01 IR IR INC o 17331LVCZKOKX5T7XV54  |. 06/12/2025 |. 06/12/2026 |.......eeeeeeenn fennnn 700,000,000 |-+vvvueeeeeeenns feeeeeeemnieeees Jeeenens 770,000 [-eeeeeeemneeeeeen Jornenns 412,488 | oo [ 412,448 |....... (857,552)]cevveeeeeemnns foeeeemmmeeeeeeen foeee e e | e BO53 ..eevreennns
NOMURA GLOBAL
20Y RTR 2.550000 Fixed Income Security Interest Rate| FINANCIAL PRODUCTS
6/16/2026 ...ooviiiiiin | oneeeeiiiie e [0 O RO INC v 0Z3VO05H2G7GRS05BHJ91  |. 06/16/2025 |. 06/18/2026 |........oevvveen [ovnns 275,000,000 [...eevvvnnniiiiinnn Jonnnniiiiiininnns foovennnns FEINY N T N 1,064,002 [......cceen | 1,064,002 ]......... 273,377 |oiiiiiinnnnnns |oevvnnineiiiinns [ o | e, B053 ............
0209999999. Subtotal - Purchased Options - Hedging Other - Other 54,588,250 26,264,625 18,662,811 [ XXX 18,662,811  (19,752,932) XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 54,588,250 26,264,625 18,662,811 [ XXX 18,662,811  (19,752,932) XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased 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)
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other 54,588,250 26,264,625 18,662,811 [ XXX 18,662,811 (19,752,932) XXX XXX
0499999999. Total Purchased Options 54,588,250 26,264,625 18,662,811 [ XXX 18,662,811 (19,752,932) XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
SIP: 01S 5.124000 Interest London Clearing 4.60/ (SOFR+92.0
6/11/2029 .............. MTN Liabilitty ........ Dl e Rate........... House .....ccceeennnns 549300HNAUKV1E2R3U73  |. 05/27/2025 |. 06/03/2030 |...evvvuueveeenn fonnns 300,000,00010 bps)  feeeeiiiiiiiiiiies e (103,288)....... (147,988)....... (101,316)] ..oevvvven Joenee 3,053,884 |....oeeeeennines foerernnnnneeeennn [rreeeeees 1,972 [ e 3,330,124 .......... BO31 ..oeeenneees
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (103,288) (147,988 (101,316) XXX 3,053,884 1,072 3,330,124 | XXX XXX
CSWAP: AUD/USD WELLS FARGO BANK,
07/24/2029 ............. Foreign Liability .... |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 07/17/2024 |. 07/24/2029 |......eueevevenn feunnn 185,240,000 |..... 5.10/(4.84) |oeeeeeeeeeemenaes | [ 109,728 |..... (5,018,728)[ ... |nnen (3,087, 704)]..ccevvneeeeeenn feennnn 9,954,970 |.eevvneeeeeeni [ | 1,868,192 .......... B020 ....eunnnnnn
CSWAP: AUD/USD CREDIT AGRICOLE C1B bps / (SOFR+102.8
07/24/2029 ... Foreign Liability .... . | Currency..... . ... 1VUV7VQFKUOQSJ21A208 | 07/17/2024 |. 07/24/2029 |.... R R 151,560,000 [5 bps) (286,457)|..... (4,106,232)] .eevvvnnnnn fennnn (4,170,282)[..eevvvvninnnns | 8,144,975 [ [ e 1,528,521 .|B020 ...
AUDBBRBBSII3+55
CSWAP: AUD/USD BANK OF AWERICA, NA bps/ (SOFR+62.90
09/08/2026 ............. Foreign Liability .... |D1 ............ [T 11T R N BATYDEB6GKMZ0031MB27  |. 08/31/2021 |. 09/08/2026 |.......eeeveeenn fennnn 274,837,500 bps) [ e e (1,187,849)[... (29,081,219)] ........... ...(29,559, 715)[...cceenreeeees o 13,574,959 | oo | 1,500,183 | .......... (072 I
CSWAP: AUD/USD WELLS FARGO BANK,
09/19/2028 ............. Foreign Liability .... |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/12/2023 |. 09/19/2028 |.......eeveeenn feounnn 289,215,000 |..... 5.35/(5.44) |.eeeeeenaeeeeennn foeeeeeeeeieees e 1,484 |...... 5,692,537 | .oovvvnnnns fennnnn 6,686,304 |..ccvvrnneeeeennn [ 16,289,950 [..eeeeeeeneieees foeeemmnieeeeeenen feeens 2,596,765 | .......... (072 I
CSWAP: CAD/USD BANK OF AMERICA, NA
04/17/2028 ............. Foreign Liability .... |D1 ............ [T 11T R N BATYDEB6GKMZO031MB27  |. 04/08/2021 |. 04/17/2028 |....evvueeveeenn fennnn 795,544,950 |..... 2.00/(1.83) [oeeeeemmmneeeeenn foreeeeeemieees foeeennnnns 26,942 |... (62,675,765)........... ... (37,185,435)[....ccvrneeees o 87,555,597 [.eeeeeeieeeeeenn [ oo 6,656,007 | .......... B020 ....eunnnnnn
. CADCORRA+91.00
CSWAP: CAD/USD ROYAL BANK OF bps/ (SOFR+102.0
06/30/2026 ............. Foreign Liability .... |D1 ............ Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 06/26/2023 |. 06/30/2026 |........cevvvvnn founns 304,367,676 [0 bps)  |eeeeerriiiinin foereriieinns foens (2,757,734)... (11,220,003)] ........... L (11,341,206). e e 15,022,239 |.eevveneieiiiinnn oo e 1,521,838 | .......... BO21 ...evvennnns
CSWAP: CAD/USD TORONTO DOMINION
06/30/2026 ............. Foreign Liability .... |D1 ............ Currency..... BANK oovviiiiie PT30B789TSUIDF371261 |. 06/26/2023 |. 06/30/2026 |........cevvvvnn fonnns 494,597 4741..... IR G ) N R AR N (430,524)]... (18,232,505)(........... L (11,131,051 e PN K T R RPN R 2,472,987 | ..ot BO21 ...evvennnns
CSWAP: CHF/USD
05/04/2028 ............. Foreign Liability .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/20/2022 |. 05/04/2028 |.........cceevnn fenens 211,304,808 ..... 1.38/(3.68) |oevvvveneiiiiinnn [ e (1,993,408)|..... 39,951,475 | .coeeennian o 49,870,195 |.evveneiiiinians o 30,566,626 [.....ccvvnniieens fonnnniiiiiiins oo 1,782,546 | .......... BO21 ...evvennnns
CSWAP: CHF/USD
07/23/2030 ............. Foreign Liability .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/08/2021 |. 07/23/2030 |.....evvvvvvenn fennns 512,129,382]..... 0.13/(2.12) [eevneeeivvinnnnns foeveviiieeeiiins [ (5,022,188)|..... 84,604,289 |........... ... 119,948,583 [...coevviiiiiiics | 72,595,738 |oevvneeeeinninns foevvrnninieniinns o 5,763,307 | ...eunnnnn BO21 ...evvennnns
CSWAP: CHF/USD
09/11/2029 ............. Foreign Liability .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/02/2020 [. 09/11/2029 |.....eevvvvvvnn fennns 395,604,3% |..... 0.13/(1.40) [oeevvviiiiiiiiis Joneiecieins o (2,455,663)..... 56,656,911 [.....ccooen [ 91,518,108 [...ccevvvnnneeees | 55,019,927 |ovveviiiiiiiinns foevviniineeeiinns o 4,085,061 | .......... BO21 ...evvennnns
CSWAP: CHF/USD
10/18/2027 ............. Foreign Liability .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/09/2019 [.10/18/2027 |......evvvvvvrnn fennns 650,260, 104{..... 0.25/(3.22) |.evvvvnneieniinnn oo o (9,411,104)|... 166,322,811 |........... L. 179,198,283 [ o 99,341,535 [..ceevviiiieiinn [ e 4,932,310 | .......... BO21 ...evvennnns
CSWAP: CHF/USD
5/T/2032 ..covvvnennnns Foreign Liability .... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 04/17/2024 |.05/07/2082 |......evvvvvrnn feunns 428,220,000 |..... 1.88/(5.56) |.ovvvveniiiiiinnn [ e (6,895,364)|..... 61,729,749 [..ouveeeeen | 68,436,310 [...coevvvnenennes Joeee 59,604,921 |..eevniiiiiiinns [ fes 5,606,876 | .......... (075 IR
CSWAP: EUR/USD BANK OF AMERICA, NA
01/09/2030 ..eevvunnnnns Foreign Liability ... |D1 ... CUrrency..... |eeeeeeeeeeeuunnnennnnns BATYDEB6GKMZ0031MB27 _|. 01/04/2023 |. 01/09/2030 |.....evvvvvvenn fonnns 688,350,000..... 3.63/(4.77) |ouvveeeiiiinnnnnns fovivvniiiniiinns fonnns (2,909,619)..... 74,652,143 |..oooennnnn | 88,928,480 [.....ccvvvnnniines s 89,927 112 |.uuvniiiiiiinns foevviniiiniiiiinnn [t 7,326,569 .......... B021 ....oeunnnns
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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: EUR/USD
01/15/2032 ....covvennns Foreign Liability .... |D1 ............ Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/08/2025 |. 01/15/2082 |....evvvvvvvinn fonnns 617,940,000 ..... 3.20/(5.12) [euvnnviviiinnnns foeveviineeeiinn [ (4,285,560)|.....86,369,671 |........... ... FATET(VN K7 R R 86,369,671 [....ccovvnnvnnins [ oo 7,906,219
CSWAP: EUR/USD
01/23/2027 .....cuuen.. Foreign Liability .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.01/16/2020 [. 01/23/2027 |......eevvvvvenn fennns 890,800,000 |..... 0.25/(2.27) [euvveeereeennnnes foovevnnnieeiinns fonns (8,941,589)|..... 48,279,561 [..euveeees [ 44,969,243 |....covvnnnnnnnn L. 110,679,523 [ [ e 5,575,731 ....oeeeen BO21 ...evvennnns
CSWAP: EUR/USD
05/03/2034 ... Foreign Liability .... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/24/2024 |. 05/03/2034 |.... R R 106,960,000 |..... 3.63/(5.43) |.. (595,643)..... 10,424,945 | .ooovnnnnns [onnnns 7,785,248 |... 13,834,940 [ i e 1,590,666
EURIBOR3M+45.00
CSWAP: EUR/USD bps/ (SOFR+67. 15
07/09/2027 ...cevueenee. Foreign Liability .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/02/2024 |.07/09/2027 |..eevveueveeenn feunnn 536,700,000 [bps)  eeeeneeeeeeennne feeeenneeeeeenn feens (4,928,340)..... 50,224,726 |......cuvun |oenee 49,899,193 |..eevveeeeeecennn [ 69,174,702 [.eeeeeeeeeees [ oo 3,818,365 .......... (072 I
CSWAP: EUR/USD
1/30/2031 ..o Foreign Liability .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 01/23/2024 |.01/30/2031 |..eevveenvveennn fennnn 706,030,000 |..... 3.45/(4.97) |eeeeeeeeeeeeeen oo e (4,584,669)|..... 56,972,143 |....covvvns |oenee 57,295,499 |..covveieeeeeennn [ 89,927 112 |.eeeeeeeeiees e fens 8,345,682 | .......... (072 I
CSWAP: EUR/USD BANK OF AMERICA, NA
10/04/2028 ............. Foreign Liability .... |D1 ............ [T 11T R N BATYDEB6GKMZ0031MB27  |. 09/27/2021 |. 10/04/2028 |.....eeuevevenn fennnn 702,300,000 ..... 0.25/(1.76) [-eeeeeeeeneeeeeee Joeneeeeceeiees oo (5,290,822)|....... 2,009,671 [.euunveeres [oeeeenee 709,080 [.oeeeeeeeiieeees Joeee 83,009,642 |....eoeeeeeeiees feeeernneeeeeenen feeens 6,345,771 ........n. (072 I
CSWAP: EUR/USD
6/7/2034 ....coueee Foreign Liability .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/03/2024 |. 06/07/2034 |......eeeevveenn fennnn 542,600,000 ..... 3.63/(5.22) |eeeeenneeeeeennn [ | (2,791,964)|..... 44,324,726 |.....covne o 38,566,292 |..eueeeeeennin [oees 69,174,702 [.ooeeeeeeeeeeees [ oo 8,112,943 | .......... B023 .....oeennnt
CSWAP: GBP/USD BROMFORD FLAGSHIP
04/22/2040 ............. LIMITED wevveiieeenee [0 IR Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/25/2025 |. 04/22/2040 |......eeueeveven feunnns 22,006,500 |...... 5.71/(6.06) [-oeeeeeeeeneeeeee Joemeeeeeeeenies foeeeeene (29,740)|..... (1,289,437)| .ccvvvnnnns fennnn (1,841,769)]..ceeveeeeeeeenn fennen (1,289,437 ). eeeeeeeeeee Joeeeeeeeeeeenenn o 423,617 | ..oeeenens (072 I
CSWAP: GBP/USD CREDIT AGRICOLE CIB
04/30/2031 ..o Foreign Liability .... |D1 ............ [T 11T R N 1VUV7VQFKUOQSJ21A208  |. 04/23/2024 |. 04/30/2031 |..eeeeevevennnnn [oenee 497,720,000 ..... 4.88/(5.34) |oeveeeeeeeenees foeeeeeees [ 93,507 |..... 50,419,682 [....oeeeen |nnen 36,205,917 |oeveeeeeeeenis [oeees A7 479,718 [ [ oo 6,011,716 | .......... B020 ....eunnnnnn
CSWAP: GBP/USD
07/15/2027 ...ovvnennn Foreign Liability .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNES7 |. 01/04/2022 |. 07/15/2027 |.....evvuvvvenn fennns 879,710,000 .. (15,240,602)f..... 11,016,984 |........... ....(35,582,124).....ccovnnniiiiis | 76,667,042 [..cooovvneeneeis foeneieiiiiiiin oo 6,284,073 .......... B020 ....eeunnnn.
CSWAP: GBP/USD BANK OF AMERICA, NA . .
09/16/2025 ............. Foreign Liability .... |D1 ............ [T 11T R N BATYDEB6GKMZO031MB27  |. 09/12/2022 |. 09/16/2025 |...evvvunveeenn feunnn 525,825,000 13 bps)  feeeeeeeeieeeeenn [ [ (561,093)|..... 90,832,143 |....cevvven |oenee 89,973,201 |oeveeieeeeeiis oo 53,077,183 [ eeeeeeeeeeees [ oo 1,215,380 | .......... (072 I
CSWAP: GBP/USD
10/03/2033 ............. Foreign Liability .... |DT ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/26/2023 |. 10/03/2033 |...eevvuneveeenn feunnn 121,850,000 |..... 5.25/(5.53) |-eeeernneeeeeennn foeeeeeeeneeees Jeenens 165,520 |..... 15,184,921 [...eveeeein |nnee 12,484,506 |.....ccvvvnnneeees |oenee 11,794,929 [ [ fens 1,751,607 | .......... (072 I
CSWAP: GBP/USD
12/14/2028 ............. Foreign Liability .... |DT ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 | 01/07/2021 |. 12/14/2028 |......eeeveeenn fenenn 881,075,000 |..... 0.75/(1.46) [oeeeeeeeeeeeeeee Joeneeeeeeeees oo (3,090,523)|....... 9,651,984 |........... ... (16,325,630)[....ccvvvnneeees |oeee 76,667,042 [..oeeeeeeeeeeees [ oo 8,194,796 | .......... (072 I
CSWAP: GBP/USD
12/17/202%6 ............. Foreign Liability .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/10/2019 |. 12/17/2026 |.....eeeeveeenn fenenn 679,800,000 |..... 1.25/(2.08) [oeeeeeeeeeiieeeee Joeneeeeeene foeees (2,395,426)|..... 73,892,063 [..euvneeee [onnen 63,113,697 [..oeeeeeeeeeeees | 64,872,112 [ | o 4,115,112 .........s 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 feunnns 44,741,125]..... T A43/(7.38) |oeeeeeeeemmnnns foeeeemeeeeeecas feeenns (107,107)..... (4,248,859)| ...cvvvnnns fennnn (4,056,062).....ccvvmmmeeeee Joene (4,248,859)]....eeeeeeeeen feeeeeeeeii | 1,215,456 | .......... (072 I
CSWAP: GBP/USD
12/7/2029 .............. Foreign Liability .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 11/30/2023 |. 12/07/2029 |...eevvueveeenn feuenn 631,500,000 ..... 4.95/(5.08) |-veeneeeeemnnnans foeeeemnieeeeeenn [ 799,353 |..... 53,674,603 [....oveees |onnnn LYCTRTE: (V) T 58,974,647 |...eeeeeeeeeees |oeeeeeeeeeeeennn feens 6,654,086 | .......... B020 ....eunnnnnn
..... SONIA+30.00
CSWAP: GBP/USD WELLS FARGO BANK, bps/ (SOFR+29.50
8/22/2025 .............. Foreign Liability .... |D1 ............ Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 07/18/2024 |. 08/22/2025 |.......eevvvvenn founns 648,950,000 [bps)  |eeeeeiiiiiiii fereeiieenn [ 558,548 |..... 36,224,603 |........... |- 36,222,061 |.ovvvneeeiinnnnns [orne 58,974,647 |..evveeeiiinines [oevvininieeiinns e 1,236,439 [ .......... B020 .....eunnnn.
CSWAP: HKD/USD 4 ( .
07/28/2025 ............. Foreign Liability .... |D1 ............ Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 07/21/2023 |. 07/28/2025 |......eeueeveeen feunnnn 63,984,44010 bps)  feeeeeeeeiiieees e e (118,530)....... [PRTA I R [QRVIVLT) R R (672,779 eeeeeeeeeeeen Jemmeeeeeeeenes foeeeennnns 88,609 .......... (072 I
CSWAP: NOK/USD GOLDMAN SACHS
05/04/2033 ... . |Foreign Liability .... «eer |Currency..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 05/04/2033 |.... N TP 103,871,581]..... 4.35/(4.63) |.. .. 190,688 |...... 4,827,298 | ..covvnnnns fennnnn 3,367,114 |... e 11,845,296 [ e oo 1,455,066 .[B021 ...
CSWAP: NOK/USD GOLDMAN SACHS
06/16/2031 ............. Foreign Liability .... |D1 ............ Currency..... INTERNATIONAL ...... W22LROWP2|HZNBBBK528  |. 06/07/2023 . 06/16/2031 |..eevveeeeeeeenn fennnn 136,116,152]..... 4.66/(4.99) |oveneeeeeeemnnees foeeemmeeeeeeenn [ 598,627 |..... 12,109,585 [...eveeees [onnee 10,202,733 [eneeeeeeneeeeee Joeeee 16,152,675 [.oeeveeeeeeeeeen [oeeeeeeeeeeeees foeees 1,662,120 | .......... (072 I
CSWAP: NOK/USD CREDIT AGRICOLE CIB
9/29/2034 .............. Foreign Liability .... |D1 ............ [T 11T R N 1VUV7VQFKUOQSJ21A208 | 09/30/2024 |. 09/29/2034 |.....eveeevennn foereee 95,000,000 |..... 4.41/(4.55) |oeeeeneeeeeeennn [ s 127,051 |...... 3,817,159 [.eveeneeees [ 3,674,663 |....oeeeeeenea o 10,768,450 [.eevvveeeeeeeenn [ foeees 1,445,030 [ ...oeennnn B023 ...coeeennnt
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE MUFG SECURITIES
02/05/2044 ............. COMPANY ... [0 IR Currency..... EMEA PLC ...t U7M81AY481YLIOR75625 |. 10/02/2018 |. 02/05/2044 |........cevveeen feunnnn 28,144,180 |..... 4.65/(4.85) |oeveeeeeeemnnnes foeeeemmieeeeenn [ 33,246 |...... 2,519,992 [...coovvnns |oenee 3,455,828 |..covveneeeeennnn [ (1,415,416)[. oo eeeeeeeeeee feeeeeeeeeeeeeen o 607,121 .......... B023 .....oeennnt
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE MUFG SECURITIES
02/05/2049 ............. COMPANY ... [0 IR Currency..... EMEA PLC ...t U7M81AY481YLIOR75625 |. 10/02/2018 |. 02/05/2049 |......eeeeveeen feunnnn 30,663,480 |..... 4.73/(4.90) |eenneeeeemmnns foeeeemmeeeeeens [ 41,519 |...... 2,745,567 | .ocovvnnnns fennnnn 4,065,571 |oeeeeeeeeeniiae oo (1,542, 115)]. e e o 745,116 | ..ooeennns B023 .....oeennnt
CSWAP: USD/AUD FLINDERS PORT HOLDINGS
05/07/2039 ....couuennn. PTY LTD weeeeiieeeees [0 IR Currency..... CITIBANK, N.A. .... ES570DZWZ7FF32TWEFA76 |.02/06/2019 |.05/07/2039 |...eeveeeeeeenn feoeeres 7,916,520 ..... 4.62/(4.72) |oeeeeeeeeeennees foeeeeees [ 10,287 |......... 642,134 | .ooovvni [ 916,675 [..eeeeeeeeeeeees Jeenenn (401,819 ceeeeeeeeeees [ eeeeneees foeeeennns 147,364 | .......... B0O23 ....ceeennnt
CSWAP: USD/AUD LONSDALE FINANCE PTY MIZUHO CAPITAL
07/11/2039 ... ... D1 . | Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSGCEU02 |. 04/09/2019 |. 07/11/2039 |.... i PP 33,044,310]..... 4.21/(4.35) |- eeevnnnnaneeennn foreeneeeeniienees |oeeennn.. 49,415 [ 2,701,601 [..ooovvnnnn |oenee 3,596,849 |... ....(1,676,055).... 619,049 .[B023 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
CSWAP: USD/AUD BRISBANE AIRPORT
07/18/2028 ............. CORPORATION PTY L ... |D1 ... Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 04/20/2018 |.07/18/2028 |........cevvvven feunnnn 70,855,700 |..... 4.15/(4.44) |oovveeiiniiiiinn e e 131,382 |..... 10,432,422 | .covvnnns fennnns 9,879,757 |euveneiiiiinnnn o [RTRC YA (1)) R RPN AR 618,929
CSWAP: USD/AUD BRISBANE AIRPORT
08/01/2029 ............. CORPORATION PTY L ... |D1 .. Currency..... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |........ecovvvee [ounnnns 7,038,000]..... 3.67/(3.48) |oevvenrvviinnnns [ [ 15,225 |t 484,499 | ..ot [ 524,607 |vvvneieiiiinns e [ReLCHIReteie)) R R RN NAN e B023 ......eennnt
CSWAP: USD/AUD BRISBANE AIRPORT
08/01/2031 ... .. | CORPORATION PTY L .... (D1 ... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/01/2019 [.08/01/2031 PR PO 6,615,720 ..... 3.77/(3.66) |.. ...455,429 | ... ....540,643 |... . (340,279)|....
CSWAP: USD/AUD MIZUHO CAPITAL
08/28/2029 ............. ISPT FINANCE PTY LTD |D1 ....euennnn. Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 05/30/2019 |. 08/28/2029 |........evvvvvrn feunnns 15,545,250 |..... 3.54/(3.38) [cevverrrnrrnnnnnns e [ 27,841 [ FECK-TE T P R 873,927 |ovveneeiiiiines | [EREIIT)) U TR R 158,615 [ .......... B023 ......eennnt
CSWAP: USD/AUD LONSDALE FINANCE PTY
10/1/2028 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/27/2018 |. 10/01/2028 |.... P 31,130,940 |..... 4.29/(4.42) |.oovvvnniiiiiiinn [ | 69,249 L 3,475,167 [.eveeeeeees [ 3,339,661 ... ... (1,527,635).... 280,936
CSWAP: USD/AUD
10/12/2052 ............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/12/2022 |. 10/12/2052 |......evvvvvvven founnns 57,392,000 ..... 4.37/(5.27) [oeeeeieiiiins ferviniiiiiiiiiinns |l (179,825). 1,687,243 |..eeeeninn | (2,744, 110)..oeeeevvieeees Joeee (3,076,991)]...eeeeiviiinens fevenniinieiiinen feens 1,499,462 | .......... B023 .......ennnt
CSIAP: USD/AUD QPH FINANCE €O PTY BANK OF AUERICA, NA
10/18/2048 ............. LIMITED wovvveine [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 07/18/2018 |. 10/18/2048 |.......evvvvvven feunnns 31,251,240|..... 4.57/(4.98) |oevvenerviiinnnns [ [ 28,323 |...... 3,529,932 [..eeeeennn | 3,869,825 |..uunviiiiiiiinns o (1,531,285)].ccvveneieciininn [ s 754,538 | .......... B023 ......eennnt
CSWAP: USD/AUD NETWORK F INANCE WELLS FARGO BANK,
12/13/2028 ............. COMPANY PTY LTD ...... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 06/13/2018 [. 12/13/2028 |........cvvvvvnn feunns 122,470,320 ..... 4.20/(4.36) |oevvenereeennnnnns foorevnniniieiinns foeens 294,861 |..... 16,696,817 |..cceevnnns |oveee 16,210,678 |oovveneeiiiinens o (5,842,662)[....ccccvvvnnnnens |oevrnnnnniiiiinns feenns 1,138,634 | .......... B023 .......ennnt
NOMURA GLOBAL
CSWAP: USD/AUD FINANCIAL PRODUCTS
2/12/2039 .............. QANTAS AIRWAYS LTD .. |D1 ............ Currency..... INC v 0Z3VO5H2G7GRS05BHJI1 | 11/14/2023 |. 02/12/2039 |..ceevveeeeaenn fennnnn 39,467,000 |..... 6.67/(7.63) [-eeeeeeeeneeeeenn foeeeeeenieees oo (211,115)....... (509,385)] ..cevvunnns fennnn (2,945,965)].cvvveneeeeennnn fennnn (2,208, 193)[.. e eeeeeveeees Joeemmmeeeeeennnn foeeeeeens 728,541 | ...l B023 .....oeennnt
CSWAP: USD/AUD NSW PORTS FINANCE CO
4/11/2033 ..o PTY LTD weeeieiieees [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2083 |.....eeveeveeen feunnnn 20,198,400 |..... 4.20/(4.65) |oeeneeeeeemnnnes foeeeemmeeeeeenn [ 43,29 |...... 3,421,438 | ..oovvnen [ennnnn 3,382,547 |oeeeeeeeeein [ (926, 717 eeeeeeeeeeeeen femeeeeeeeeeees Joeeennnn 281,808 .......... B023 .....oeennnt
CSWAP: USD/AUD NSW PORTS FINANCE CO
4/11/2048 .............. PTY LTD weeeeiiieees [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |........ceevveen feunnnn 43,631,700 ..... 4.44/(5.00) |eeemeeeeemnnnns foeeeeeneeeeens [ 83,624 |...... 7,390,840 [..euenenns fonnnee 7,142,859 |eeeeeeee [ (2,001,854)[..ceeeeeeeeeees feeemmmmeeeeeeenen feeens 1,041,630 | .......... B023 .....oeennnt
CSWAP: USD/AUD SYDNEY AIRPORT FINANCE
6/16/2040 .............. COMPANY ... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/12/2020 |.06/16/2040 |......eeeeeveeen feunnnn 11,468,200 |..... 3.20/(3.28) [-vvueeeeemennaes foeemmmnneeeeeenn feeeeeeeene 1,157 |......... 327,249 | .oovvn [ 658,262 |- e (615,398)]...eeeeeeeneeees foeeemeneeeeeennnn foreeeeens 221,878 | ....oen.ns B023 .....oeennnt
CSWAP: USD/AUD BANK OF AMERICA, NA
6/25/2031 .....ccevennnn QANTAS AIRWAYS LTD .. |D1 ............ [T 11T R N BATYDEB6GKMZ0031MB27  |. 05/22/2019 |. 06/25/2031 |..eevvveuneeeaen fennnns 25,872,560 |..... 3.85/(8.64) |oeeeeeeeeemnnnns foeeeeeneeeeens [ 50,718 |...... 1,231,397 [ v o 1,676,922 [.oeeeeneeeeees oo (1,361, 116)] e eeeeeeeeeeen [ foeeennnn 316,583 [ ...oennnns B023 ...coeeennnt
CSWAP: USD/AUD HALLETT HILL NO 2 PTY
6/27/2027 .... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/17/2015 |. 06/27/2027 |.... P AU 16,395,367 ..... 3.86/(4.88) [-eeeeeeeeeeeeeeen Joee e [oeeeennnn (21,383)]. 2,291,002 | ..covvnnnns feunnnn 1,964,604 |... . (873,756)|.... 115,694
CSWAP: USD/AUD TY
T11/2082 .. LTD oo [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/15/2022 |.07/11/2082 |...cevveeeneveee founnnnn 8,014,200(..... 3.61/(4.64) |oeeeeeeeeennees |oeeeeeneeeeeeeen [0 (23,980))....o 739,814 | e o 362,743 |eeeeeeeeeieee e (401,819)[ . eeeeeeeeeeen frmeeeeeeeeieees Joeeennns 106,287 | .......... B023 .....oeennnt
CSWAP: USD/AUD ALS GROUP FINANCE PTY
T11/2082 .. LTD oo [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/15/2022 |.07/11/2082 |..ceevvveneeaen feunnnn 12,057,400 ..... 3.61/(4.64) |oeeeeeeeeeeneaees |oeeemnieeeecennen e (36,077)).. 1,113,054 | .o e 545,748 |- e (604,538)]...ceeeeeeneeeee foeeemmnneeeeeennnn forreeeens 159,910 [ ..oveennns B023 .....oeennnt
CSWAP: USD/AUD QPH FINANCE CO PTY
8/14/2029 .............. LIMITED wevveiieeenee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 06/11/2014 |. 08/14/2029 |........ceeveeen feunnnn 15,206,940 ..... 4.55/(6.28) |oeeueeeeeeennaaes feeemnneeeeennin oo 11,766 | 4,590,269 |....cvvunns feunnnn 4,075,591 |oeeeeeeeeeieees e (586,438)]....eeeeeenneees [eeermeneeeeeennnn fereeeeens 154,446 | .......... B023 .....oeennnt
CSWAP: USD/AUD
8/28/2031 ...oeeen ISPT FINANCE PTY LTD |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 05/30/2019 |.08/28/2031 |....cevvvueveee fovnnnnn 9,672,600..... 3.65/(8.57) |oveuueeeeemennns foeeeemmneeeeenn [ 13,993 |......... 497,699 |..ooovvnnnn |ennnnnn 606,507 [.eeeeenieeeeees Jeennnn (506, 798)[- .. eeevvmeeeeenn fermmeeeeeemnnaees Jeeeennnn 120,077 | ooeee B023 .....oeennnt
CSWAP: USD/AUD MIRVAC GROUP FINANCE
9/18/2032 ...ceeeeeennnn LIMITED wevveiieeenee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/12/2019 |. 09/18/2082 |...evveueveeenn fenens 7,153,830 (..... 4.21/(4.19) |oeeeeeeeeeeneees foeeeees [ 11,166 |......... 534,794 | .ooovvnnn [ 647,641 [..ooeeeeneiees s (365,619)]-eeeeeeennes feeeemnnneeeeeenen feeeeeeeens 96,143 | .......... B023 .....oeennnt
CSWAP: USD/AUD MIRVAC GROUP FINANCE WELLS FARGO BANK,
9/18/2034 .............. LIMITED wevveeeeenee [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 03/12/2019 |. 09/18/2034 |........ceeveeen feunnnn 17,353,350 |..... 4.29/(4.31) |oeeeeeieeeeeennn feeeeeeeeeeeees feeeeeins 24,441 ...... 1,297,273 [ cevveneees s 1,708,741 |oveeeeeeeeee e (886,897 eevveeeeeenn [oemneeeeemnniaes foeeennnnn 263,529 | ...oceen B023 .....oeennnt
RICHARDSON
CSHAP: USD/CAD INTERNAT IONAL. LIMITED BANK OF AVERICA, NA
01/07/2032 v [ e Dl e CUPFENCY vt | erereerereereneeaeneeeas BATYDEBOGKNZO031MB27 . 10/07/2021 |. 01/07/2032 |.veveveevevears fonnene 11,235,060 [.....2.86/(3.19) |-.vevevevereens oo o (5,572) ... 901,604 |.vevvvens foennae 77,077 v o (529,538)]cvvveeeeveeens orererierereeienes oo 143,506 | vovnee B023 ...cvvenee
CSWAP: USD/CAD WELLS FARGO BANK,
06/30/2033 ......ounnnns LINAMAR CORPORATION . |D1 ............ Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/26/2023 |. 06/30/2033 |........ovvvven feunnns 71,271,400]..... 6.14/(5.96) |oevvvnivviinnnns foorerinnins [ 89,260 |......... 109,802 [.evuneeens [ (3,239,334).....cccvneninnes | (3,646,648).......cccvvnnens |oevrnnnnniiiiinnn feenns 1,008,275 | .......... B023 ......eennnt
CSWAP: USD/CAD OILERS ENTERTAINMENT CREDIT AGRICOLE CIB
06/30/2051 ... .. | GROUP CANADA .......... v [Currency...e. |eeeeiiiiiii 1VUV7VQFKUOQSJ21A208  |. 02/26/2025 |. 06/30/2051 P 14,013,720 ..... 6.21/(5.07) |.. (716,951)( cevveneeens [ (360,337)... . (716,951)).... 357,394 | .......... B023 ...
CSWAP: USD/CAD OILERS ENTERTAINVENT ROYAL BANK OF
06/30/2061 .....euunnenn GROUP CANADA .......... [0 IR Currency..... CANADA ....ovvvvnnnnns ES7IP3USRHIGC71XBUT1 | 02/11/2022 |. 06/30/2051 |....eevvvnvvenn feunnns 34,739,012]..... 4.05/(4.56) |oevvenrreernnnnnns foovevnnnieiiiins foeens (17,195)f...... 2,444,078 | .coovnnnnns fennn (VITAT0| R R (1,686,266)].....cvvnneerennn foneniiiiininnns foeveennnn 885,954 | .......... B023 .......ennnt
CSWAP: USD/CAD MCCAIN FINANCE ROYAL BANK OF
07/17/2034 ............. (CANADA) LTD. ......... [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 10/17/2019 . 07/17/2034 |.....ovvvvvvven feunnns 28,706,313 |..... 3.13/(3.42) |oevveiiiiiiiiinn oo e (26,149)f...... 1,077, 144 ..ol | (1,159,428)f.....cccvvneneeees |oene (1,415,846)[.....coevvvnnnens foevennnieneiinnns [ 431,838 | .......... B023 ......eennnt
CSWAP: USD/CAD MCCAIN FINANCE ROYAL BANK OF
07/17/2035 ............. (CANADA) LTD. ......... [0 IR Currency..... CANADA ....ovvvnnnnnne ES7IP3USRHIGC71XBUT1 | 10/17/2019 |[. 07/17/2035 |....evvvnnvvnnn feunnns 50,788,001]..... 3.A7/(3.46) |oevveeievinnnnnns foeveeniiiiiiiins [ (45,944)|....... 1,905,717 | ceeeeennnn o (2,320,607)f.....cccvvnnneeene foune (2,504,958)]....cunveeiiinnnns fooriiiiiininiins fens 805,118 | .......... B023 ......eennnt
CSWAP: USD/CAD BANK OF AMERICA, NA

10/22/2026 ............. MULLEN GROUP LTD ..... DT .o Currency..... . BATYDEBBGKMZ0031MB27 _|. 07/22/2014 ). 10/22/2026 |........c0vveeee oo 15,121,906 ]..... 4.04/(4.07) |ooeeeeeiiiieenes | o 60,860 ]...... 3,212,782 ... fon 3,011,350 f..vvveeeeeiinins foune (610,278)..eeeeeeiieeees foviieiiiiiiiiee o 86,616
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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
CSWAP: USD/CAD MCCAIN FINANCE ROYAL BANK OF
10/23/2030 ............. (CANADA) LTD. ......... [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2030 |......evvnvvvvnn feunnns 11,493,329|..... 3.73/(3.68) |oevvenivviinnnnns foorviriiiiiicins [ 20,460 |...... 1,013,300 |... 608,717 |oevvveeeeieinnnn o [ESRTANVZE) | R R AR 132,520
CSWAP: USD/CAD MCCAIN FINANCE ROYAL BANK OF
10/23/2032 ......cveeenn (CANADA) LTD. ......... [0 IR Currency..... CANADA ....ovvvennnnne ES7IP3USRHIGC71XBUT1 | 01/23/2018 |. 10/23/2032 |......evvnvvvvnn feunnns 13,824,144 1..... 3.84/(3.79) |oevvenereiiinnnns foovriiiiicins [ 24,891 |...... 1,218,794 | oot | 625,619 |oueeniiiiiiines | [(CEISTR ) R KT R, 187,017 | oo B023 ......eennnt
CSWAP: USD/CAD DP WORLD CANADA ROYAL BANK OF
11/08/2041 ... INVESTMENT INC ........ . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11  |. 10/28/2021 |. 11/08/2041 P 25,879,500 ..... 2.95/(3.54) |.. ...(34,507)...... 2,464,330 | ... (495,109)f... .en(1,199,901)f.... 523,538
CSWAP: USD/CAD
4/8/2029 .....ccevunnnnn KEYERA PARTNERSHIP ... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |........ccevvven founnnn 33,835,683 |..... 5.12/(5.34) |oevveveiiiiiinnn oo e 197,246 |...... 8,331,835 | ..eevrnnnnn [ennnns 7,758,785 |.ceeevnieeeceinn fennnn (1,306,935)]...eeevevvineees foevevnnneeeiinnns [ 328,718 [ .......... B023 ......eennnt
CSWAP: USD/CAD
7/10/2034 ... ... |MULLEN GROUP LTD ..... . | Currency..... BANK OF MONTREAL .. NQQGHPCNCCUBTUTQYE16 |. 06/06/2024 |. 07/10/2034 |.... P 14,792,625 |..... 6.57/(5.93) |.. 44,338 |.........(47,976) ... (287,157)|... . (760,501))..... 222,294
CSWAP: USD/CHF THERMO FISHER
01/06/2050 ............. SCIENTIFIC INC. ...... [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 12/17/2024 |.01/06/2050 |.......evvvvvnn fennns 157,045,208 ..... 5.83/(1.47) |oeeveeiviiinnnns foeeeeiieiiis [ 3,189,742 |... (19,629,794)]........... |..... (9,685,130)f...... 9,403,764 |....(21,493,428)[......covvvierins [ oo 3,889,603 | .......... B023 .......ennnt
CSWAP: USD/CHF
4/15/2036 .... BRUKER CORPORATION ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 01/10/2024 |. 04/15/2036 |.... P 15,265,500 |..... 5.89/(2.62) |.. ..229,738 |..... (1,076,158)] .ceeeveens |oveee (2,144,832)|... ....(1,986,831).... 250,673 [ .oeennnnns B023 ...
CSWAP: USD/CHF
4/15/2039 .............. BRUKER CORPORATION ... |D1 ............ Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/10/2024 . 04/15/2039 |......eevvvvvvnn feunnns 71,583,500 |..... 6.15/(2.71) [oeveiiiiiiiiiiiis | o 1,137,495 |..... (5,049,666) ........... ... (10,770,507)f...cccvvvnnnnnees Joeee (9,322,821)].ccvveneeeiiinnnn [ e 1,329,605 .......... B023 ......eennnt
CSWAP: USD/ELR AVERICOLD REALTY BANK OF AUERICA, NA
01/07/2031 ............. OPERATING PARTNER .... |D1 ............ CUPTeNnCY. ... |eeeeeereeeennnnennennns BATYDEB6GKMZ0031MB27  |. 10/30/2020 |[.01/07/2031 |...cevvvnnnrvnnn feunnns 31,701,580 ]..... RIV7VAQ 7)1 R R RN 229,659 |....... (109,740) .evvnneees fonns 59,345 |.oeviiieeeiiins [ (3,749,269)]....eunnvvveinnnnn fooreiiiiiiiiiiis s 372,613 .ooeeennns B023 ......eennnt
CSWAP: USD/ER KONINKL I KE BANK OF AUERICA, NA
02/01/2034 ............. FRIESLANDCAMPINA NV . |D1 ............ [V 11T R N BATYDEB6GKMZO031MB27  |. 10/25/2023 |. 02/01/2034 |......evvvvvvven feunnns 42,352,000 |..... 6.77/(5.00) [oevevveernniinnns fevnnneeiiiiins [ 278,774 |..... (4,601,978)( ... | (4,624,392)]....c0uneiiinnnnn founnn (5,533,976)]...vvvnneeriiininn [ fennd 620,903 [ .......... B023 ......eennnt
CSWAP: USD/ER KONINKL I KE BANK OF AUERICA, NA
02/01/2036 .......un.... FRIESLANDCAMPINA NV . |D1 ............ Currency..... BATYDEB6GKMZO031MB27  |. 10/25/2023 |. 02/01/2036 |......evvnvvvvnn feunnns 15,882,000 |..... 6.87/(5.11) [oevevviiniiiiiies | [ 102,954 |..... (1,725, 742) v fennnn (1,763,300)].ccevvenneeeennnn founnn (2,075,241 fovveniineeveinenn [ 268,507 | B023 .......ennnt
CSWAP: USD/EUR BRUSSELS AIRPORT
02/28/2033 ... . [ COMPANY NV .. . | Currency..... KB1H1DSPRFMYMCUFXTO09  |. 02/09/2023 |. 02/28/2033 |.... PR 3,979,720 |..... 5.47/(4.44) |.. (363,523)| ... (529,294)]... . (511,893).... .(B023 ...
CSWAP: USD/EUR BIDCORP FOODS!
03/10/2027 ...cvvunnnnnn EUROPE LTD ............. [0 IR Currency..... KB1H1DSPRFMYMCUFXTO09  |. 02/25/2022 |. 03/10/2027 |....evvvnvvvnnn fonnns 7,293,000..... 3.32/(1.65) (337,021)f cevvnneaas o (354,592)]..ccvvnniviinnnnn foenens (899, 271)|-ceveeeeeeeeieeens foeeeeeeeeeeeee [ AT 449 | B023 ......eennnt
CSWAP: USD/EUR BIDCORP FOODSERVICE
03/10/2029 ... EUROPE LTD .. . | Currency..... NA. .. KB1H1DSPRFMYMCUFXTO09  |. 02/25/2022 |. 03/10/2029 |.... o feeeeenn 8,976,000|..... 3.50/(1.88) |.. [CALIVEL) IR R (371,093)f... (1,108, 795)[. e e [0 86,280 | B023 ...
TATE & LYLE
CSIAP: USD/EUR INTERNATIONAL F INANCE WIELLS FARGO BANK,
03/12/2035 ..oeeeeiies | e [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO09  |. 01/23/2025 |. 03/12/2035 |...eevuvveeennn foeenee 4,160,000 |..... 6.02/(4.03) |oevnmeeeeemmnnns foeeeemmeeeeeenn [ 18,532 |....... (535,3%8)] ..ccevvnnns founnnnn (CARILY) R IR (585,398)]-+cvvveeeeeennnn feeeeeeeeeiieeeee Jeeeis 64,795 | .......... B023 .....oeennnt
TATE & LYLE
CSWAP: USD/EUR INTERNATIONAL FINANCE WELLS FARGO BANK,
03/12/2037 .oevvvnees | oo [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 01/23/2025 |. 03/12/2037 |....evvvvvvvvnnn fonnnns 2,080,000]..... 6.12/(4.13) [ceveneriiiiinnns foeeeiniieinns oo 9,198 |....... (267,699)( .evvnnnenns fonnnns (QISTARE)) R R, (267,699)]...nveeeevinines foevvrnnineineinns foeeeeeeens 35,584 | .......... 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 |......eevvvvvven founnns 12,480,000 |..... ST TVAR TR )N PO RN R, 57,922 |..... (1,606,193)( ..evveeeeen [nnne (1,437,757 )i Joeene [T EK)) R IR RPN 135,339 | ...oeeee B023 ......eennnt
CSWAP: USD/EUR BIDCORP FOODSERVICE
03/13/2032 ........euee. EUROPE LIMITED ........ [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 01/23/2025 |. 05/13/2032 |......eevvvvven feunnnn 10,920,000 |..... 6.07/(4.04) [oeovvveeeiiiiins foneeeeiiiees v 21,957 |..... (1,405,419)] .ccvvvnnnns fennnn (1,176,583)]...cevvnneeeinnns fonnns (1,405, 419))...ceeviininees feveineneevenees [ 143,152 .......... B023 ......eennnt
CSWAP: USD/EUR MIZUHO CAPITAL
03/27/2026 ............. EVIDES NV ...ocvvvvennn [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 03/08/2019 |. 03/27/2026 |.......eevvvvvnn founnns 13,021,000 ]..... 3.54/(0.90) |oevvenvrrvinnnnnns fooveeinniiiiiinn fes 170,025 |....... (595,654)] ..cevvvnnnn feunnnnn [(SSR T I R (1,604,853)]...ceeevvnninens foevennninineeinns feoeeeeeens 55,995 | .......... B023 ......eennnt
CSWAP: USD/ELR RHE INKALK HOLDING GMBH BANK OF AVERICA, NA
03/31/2034 ... . D1 ce | Curreney e | BATYDEBGKNZO031MB27 . 03/09/2022 |. 03/31/2034 |.... R 20,525,100|.....3.75/(2.38) |.. ...130,219 |......(1,308,500)| .cvevvevens |oee. (1,198,763)|.... .. (2,573,200)|..... 303,677 | .oveevee B023 ...
CSWAP: USD/ELR RHE INKALK HOLDING GMBH BANK OF AVERICA, NA
03/31/2037 ovvvvnees | oo [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZO031MB27  |. 03/09/2022 |. 03/31/2037 |...eevvvnnvvvnn feunnns 27,035,750 ..... 3.92/(2.58) |.evviveiniiiiinnn oo e 165,599 |..... (1,723,562)] .eevvvnnnnn fennnn (1,590,615)[....cccvvvnenennns foeee (3,389,560)[....ccevvvnnnnnens foevnrniinieiinnnn [ 463,545 | .......... B023 ......eennnt
MORGAN STANLEY
CSWAP: USD/EUR BRUSSELS AIRPORT CAPITAL SERVICES,
04/29/2044 ............. COMPANY NV .....cee [0 IR Currency..... INC o 17331LVCZKOKXST7XV54  |. 02/22/2024 |. 04/29/2044 |........eeevveen feunnnn 10,804,000 |..... 6.01/(4.29) |oeveeeeeeemeees foeeeeeees [ 76,412 |....... (934,495)( ...eevevnn |oeeenee (831,017)fceeeeeeeeeee o (1,383,494)]. e oo s 234,498 | .......... B023 .....oeennnt
CSIAP: USD/EUR SENSIENT TECHNOLOGIE BANK OF AVERICA, NA
05/03/2027 ... CORPORATION ... «eer |Currency..... . BATYDEB6GKMZO0031MB27  |. 03/17/2017 |. 05/03/2027 |.... P PO 8,963,333]..... 3.95/(1.71) |.. 92,666 |....... (818,745)| ... (747,224)... e (1,152,912)f....
MORGAN STANLEY
CSWAP: USD/EUR CAPITAL SERVICES,
05/07/2032 ...covvnennn. M FINANCE .........eeent [0 IR Currency..... INC .ovviiiiiiiiiiens 17331LVCZKQKX5T7XV54  |. 04/18/2024 |.05/07/2032 |......evvvnvvenn founnnns 7,462,000 ..... 6.64/(4.65) |ouvvenvieviinnnnns foorriiiinins [ 56,422 |....... (754,946)] ..eevvvnnnn feunnnns (635,568)....ceeeevnnnens foeeenns (968,446)].....cceeevvnnnnes [oevernnnniiniinns foeneeeeens 97,703 [ wevrnnnnns B023 ......eennnt
CSWAP: USD/EUR
05/07/2034 ............. M FINANCE .........eeees [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 04/18/2024 |. 05/07/2034 |.......evvvvvven founnns 11,726,000 |..... 6.68/(4.69) [.ooovvvveniiiiins fereeeeiiiinees v 88,069 |..... (1,186,344) ..ovveeeens o [(CECTRTL:)) T R (1,521,843)]..eeeeciiiieees feviiieeeevinnns [ 174,492 | .......... B0O23 ......eennnt
CSWAP: USD/EUR WELLS FARGO BANK,

05/10/2032 ............. MILLIKEN & CO ......... DT .o Currency..... NA KB1H1DSPRFMYMCUFXTO9 [ 04/22/2022 |. 05/10/2032 |.......evveeeee ... 34,624,000]..... 4.46/(2.70) |oeeeeeniiiieenes | o 268,902 )..... (2,939,182)]...0uunnnnn |, (2,191, 149)..oovveeeennn [ (4,427 A8 o o 453,619 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
CSWAP: USD/EUR
05/14/2040 ............. XPFIBRE GROUPE ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/02/2025 |. 05/14/2040 |.......evvvvvven founnns 35,830,750 ..... 6.27/(4.84) |oevveneiiiinnnnns [ e 61,780 |..... (3,023,667)(..cuveeee |nnne (4,181, 725)[..cvvvvvienees | (3,023,667)[....cccevvvnnnnens fevrrnnnneniinnnn [ 691,129
CSWAP: USD/EUR WAREHOUSES DE PAUN NV
05/18/2032 .oevvvviees | oo [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/13/2022 |. 05/18/2032 |.......evvvvvven founnns 14,917,800 |..... 4.22/(2.60) |oevveneiivinnnnnns fooreviiniiiiins fes 108,931 |..... (1,281,322)] ceevvvnnnnn fennnn [IOZATR:IK)) R N (1,909,222)]...cvvvnevevinnnn fooveiiiiniiiiiiis e 195,754 | .......... B023 ......eennnt
CSWAP: USD/EUR SG FINANCE & TREASURY
05/23/2034 ............. {10 N [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 04/23/2024 |. 05/23/2034 |......evvvvvvven founnns 25,677,600]..... 6.17/(4.26) [oooevvvennneneies | [ 201,082 |..... (2,494,787) «evvvvnnnnn fennnn (1,917,027)]..ccvvveeeeennnn [ (3,320,386)....cccvvmnnnnens fevennnnniniiinnn [ 383,048 | .......... B023 ......eennnt
CSWAP: USD/EUR SG FINANCE & TREASURY
05/23/2039 ............. {10 N [0 IR Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/23/2024 . 05/23/2039 |......evvnvvvvnn founnns 32,097,000 ..... 6.39/(4.48) |oevvenvrivinnnans | [ 248,037 |..... (3,118,484)( ... | (2,236, 748)[....cccevvnnneenns |oenne (4,150,482)[....ccevvvnnnnnnes foevernnineeiinnns [ 598,420 | .......... B023 ......eennnt
CSWAP: USD/EUR BRUSSELS AIRPORT ROYAL BANK OF
06/05/2034 ............. COMPANY NV ... [0 IR Currency..... CANADA ....ovvvvnnnnne ES7IP3USRHIGC71XBUT1 | 05/22/2019 [. 06/05/2034 |.......vvvvvnnn foennnns 7,030,800]..... BTT/(1.64) [ foeeieiiiiees v 74,075 |....... [REICTL ) I 129,186 |.oeeveieeeeens feaennns (-7 /0] P AP . 105,002 [ ....eenens B023 ......eennnt
CSWAP: USD/EUR KINGSPAN SECURITIES TORONTO DOMINION
06/07/2029 ............. {10 N [0 IR Currency..... BANK oevviiiiiie PT30B789TSUIDF371261 |. 04/18/2023 |. 06/07/2029 |.....evvvnvvvnn founnns 65,658,000]..... S5.A47/(4.70) |oeveeeieiiinnnns foeeevniiiiiins fens 163,231 |..... (4,772,967 .ceuneeecn | (7,163,271)].ceevvveeeeeenns [ (8,300,964)....ccevvvmnnnnnns foevernnnineiinnnn [ 651,614 .......... B023 ......eennnt
CSWAP: USD/EUR WELLS FARGO BANK,
06/08/2032 .....evnnnnn. SHV NEDERLAND BV ..... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 05/25/2022 |. 06/08/2032 |....evvvvvvvnnn foenns 4,805,100 ..... 4.63/(3.12) |ouveeeieiiinnnns [ e 30,118 |....... (477,223)] ceeevvvnnnn feunnnns (TR 1X)) R I ({77573 AR KRN AR 63,316 [ ...oennnn. B023 ......eennnt
CSWAP: USD/EUR BANK OF AMERICA, NA
06/08/2034 ............. SHV NEDERLAND BV ..... [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 05/25/2022 |. 06/08/2034 |....evvvvvvvrnnn foennnns 4,805,100 ..... LIWETAC 70 T FO RN R, 28,425 |....... (477,223)] ceeevvvnnnn feunnnns (476,159))..eeeeecviiiees |oeeene ({77573 AR KRN AR 71,857 [ cevennnnns B023 ......eennnt
CSWAP: USD/EUR ROYAL BANK OF
06/14/2029 ............. SONEPAR SA ....ovvnenee [0 IR Currency..... CANADA ....ovvvnnnnnns ES7IP3USRHIGC71XBUT1 | 04/17/2019 [. 06/14/2029 |.....eevvvvvvnnn foennnne 6,783,600]..... 3.90/(1.50) |oevveniiviinnnns foorrriniiicis [ 79,645 |....... (259,497) cevvvvnns feenns (16,900)]...cevvvnneeeeens feunnnns [REXIUN0IETC)) RN IR RPN 67,487 [ .......... 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 |.......eeevvvven founnns 28,846,680 |..... 6.05/(4.29) |oevvenvivvinnnnns foovreniniiciins [ 210,655 |..... (2,495,100)] ..evvvnnnnn fonnnn (2,014,480)f......ccvvnnneenns |oenne (3,693,929)...cvvniiviiinins fooriiiiiiiis fes 776,500 | .......... B023 ......eennnt
CSWAP: USD/EUR FERRERO INTERNATIONAL WELLS FARGO BANK,
06/20/2030 ...cvvnnnnnnn SA i [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/11/2023 |. 06/20/2030 |........ovvvven feunnns 32,535,640 |..... 5.09/(4.27) |ouvvevrniennnnns fooveevnniicis [ 92,668 |..... (2,445,074)] .eevvvnnnnn fennnn (3,691, 155)[...ceevvvieees foeee (4,122,812)]c.eneeeeiiiinees feveinieeeeiinnns [ 362,861 | .......... B023 ......eennnt
CSWAP: USD/EUR FERRERO INTERNATIONAL WELLS FARGO BANK,
06/20/2033 ......ounnnn. SA i [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/11/2023 |. 06/20/2033 |........ovvvven feunnns 25,438,940 |..... 5.22/(4.39) |.ovvvvenniiiiinn feeeneneiiiiiees i 72,585 |..... (1,911, 752) ceveneeecn | (3,277,882)[..ceevvvnineees foeee (3,223,541)].cevveneeiiiiinnn [ s 359,268 | .......... B023 ......eennnt
CSWAP: USD/EUR
07/01/72041 ............. PURATOS GROUP NV ..... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |.....cvvvevvvnen founnns 25,590,600 |..... 3.55/(1.84) |oevveeieiiinnnns foeveiniiiiiiins [ 227,701 |......... 939,762 | .oevevnannn feunnnn 2,416,353 |..covviieeeiinns [ (2,905,337)].ccvveneeecinnnnn [ Jeis 512,031 .......... B023 .......ennnt
CSWAP: USD/EUR
07/01/2042 ............. PURATOS GROUP NV ..... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........ovvvven founnns 37,167,300 |..... 3.30/(1.56) |cevvenerevinnnnnns foorevnnniiiiiins fens 333,816 |...... 1,364,892 [.eeveneenns [ 2,888,322 |ouuunieiiiiiin o (4,219,657))..ceeeeiiinnnns fevennineeevinnns [ 766,532  .oevnnnnns B023 ......eennnt
CSWAP: USD/EUR METTLER-TOLEDO MIZUHO CAPITAL
07/09/2035 ......oeennn. INTERNATIONAL INC. ... |D1 ..oeveennnns Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 12/10/2024 |. 07/09/2035 |....evvvvvvvvnnn fonnnns 4,105,530 |..... ST (/A< IR 1) N R RN T 28,632 |....... [CYPARTX)) I I (353,933)].......... 89,882 |....... (539,563)]...cvvnnneeiiinnn oo s 65,012 .oeveennns B023 ......eennnt
CSWAP: USD/EUR WELLS FARGO BANK,
07/12/2032 ....covuen. HALMA PLC .......cvunens [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 04/12/2022 |. 07/12/2032 |.....evvvnvvvnn feunnns 15,504,000 [..... 4.03/(2.29) |.evvvvnnniiniinnn foeneeiiiiiiies i 124,133 |..... (1,223,355)] ..eeeeenan |oeee (1,074, 154))...covvvnienees | (R ZATTE) R RO AR 205,660 | .......... 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 |.......eevvvvvnn founnns 22,674,500 |..... 3.52/(0.90) |ovvvenvirvinnnnnns fooreriniiiieiienn [ 292,146 |..... (1,087,289)] cevvvnnnens o (902,568)...uveeeeevnnnns o (2,794,658).....cccvvvnnnenns fovrnnnniniiiinnnns [ 116,890 | .......... B023 .......ennnt
CSWAP: USD/EUR ROYAL BANK OF
08/17/2027 ............. SEGRO PLC ..eevvvnnnnnee [0 IR Currency..... CANADA ....oevvnnnnnne ES7IP3USRHIGC71XBUT1  |. 05/24/2017 |.08/17/2027 |.....evvvnvvvenn feunnns 39,735,150 |..... RIVETAQ P o0 T R TR RN 381,780 |..... (1,936,506)( ... |nnne (1,720,726)]...cevveneeeennnn fonnnn (4,911,404)]..covviininnnns i [ 290,060 | .......... B023 ......eennnt
CSWAP: USD/EUR
08/17/2029 ............. SEGRO PLC ..eevvvnnnenee [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 05/24/2017 |.08/17/2029 |.......euvvvvven feunnnn 56,244,8251..... 3.88/(2.00) [oevevvvennnniiens fevnnieiiiiii [ 509,937 |..... (2,741, 10) veveneeeen | (1,820,081)]..ccvvvenniecnnns founnn (6,952,088)....cccvvvvnnnnees foevnnnnnneniinnns [ 571,809 [ .......... B023 .......ennnt
CSWAP: USD/EUR LINEAGE TREASURY BANK OF AUERICA, NA
08/20/2029 ............. EUROPE BV ......cceve [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 08/04/2022 |. 08/20/2029 |.......evvvvvven founnns 25,532,500 |..... 5.27/(3.54) |.evvvvnniiiiiinnn oo e 166,965 |..... (3,813,736 .eevveeeeen [nnne (3,831,858)[.....cccvvnnnenens |oenne (3,458,735)]...evenneeeciinnnn foorriiiiiiiiiies e 259,832 | .......... B023 ......eennnt
CSWAP: USD/EUR LINEAGE TREASURY TORONTO DOMINION
08/20/2032 ....cvvuennn. EUROPE BV ......cceve [0 IR Currency..... BANK .evviiiiiis PT30B789TSUIDF371261 |. 08/04/2022 |. 08/20/2032 |.......evvvvvven feunnns 12,255,600 ..... 5.35/(3.74) |oovvvveeiniiiiinn oo e 71,451 |..... (1,830,593)] .cevvvnnnnn fennnn (1,862,845)[....cccevvnnnennns |oene (1,660, 193)]...cevvneeeeennn foneniiiiiiinns foeveinnns 163,799 [ ...oeenent B023 ......eennnt
CSWAP: USD/ER SPIRAX SARCO OVERSEA CREDIT AGRICOLE C1B
09/05/2030 ... LIMITED ... ... |Currency..... . 1VUV7VQFKUOQSJ21A208  |. 08/10/2023 |. 09/05/2030 |.... P 48,479,200 ..... 5.62/(4.38) |ovvenrrvvrnnnnnns fovveviniininiiiins [o00en.... 260,953 ... (3,170,176 +evvvvenas feneee (4,102,247)f... ....(6,087,374).... 552,019
CSWAP: USD/EUR
09/23/2031 ............. BREEDON HOLDINGS LTD |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/23/2021 |. 09/23/2031 |.....evvvvvvvven founnns 10,770,300 |..... 2.95/(1.33) |eevinnniniiiiinn oo e 89,447 |......... A I R, 381,522 |ouveeeieiiiiin o (1,245,145)]. v [ s 134,474 .......... B023 ......eennnt
CSWAP: USD/EUR ROYAL BANK OF
1/24/2029 ... .... | TENNET HOLDING BV .... |D1 ... |Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 10/24/2018 |. 01/24/2029 |.... P 32,490,000 |..... 4.19/(1.61) |.. 414,923 ). (964,709) ........... e 232,647 | .0 (3,942,958).... 307,052 [ .eevnnnnns B023 ...
CSWAP: USD/EUR WELLS FARGI s
1/24/2031 ...oeeeeee TENNET HOLDING BV .... |D1 ............ Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/24/2018 |. 01/24/2031 |......evvvvveen feunnns 61,560,000 |..... 4.30/(1.83) |cevvnerevinnnnnns foorevnnniiiiiins fes 750,330 |..... (1,827,870)] «oevvvvnnnn feunnnn 1,644,088 [....ocovvvnnenees |oeee (WAT(VIR:151:)) RN IR RPN 726,604 | .......... B023 .......ennnt
CSWAP: USD/EUR MUFG SECURITIES
1/30/2030 ...ovennnnnnnn SSP FINANCING LTD .... |D1 ............ Currency..... EMEA PLC ............ U7M81AY481YLIOR75625 |. 01/16/2025 |. 01/30/2030 |......eevvvvvvnn feunnns 54,163,700 |..... 6.01/(3.99) |cevvenvrvvinnnnns foovreniiiiiins [ 328,645 |..... (7,756,859 .eevnneecs [ (7,240,955)]...cvvennenecnnnnn fennnn [WAE TR <t) R R AR 580,149 [ .......... B023 ......eennnt
CSWAP: USD/EUR
173172031 cooveenees LINAMAR CORPORATION . |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/29/2020 |.01/31/2031 |....cevvvnnrvnen founnns 22,230,000 |..... 2.78/(1.37) [oeveiiiinniinnies i [ 157,904 |......... (73,140) evneeeeas | 11,640 [ | (2,628,639))....ccevevnnnnnees fevnnninieeiiinnn [ 262,836 [ .......... B023 ......eennnt
CSWAP: USD/EUR FUTBOL CLUB BARCELONA WELLS FARGO BANK,
10/01/2031 ............. Dl e Currency..... NA s KB1H1DSPREMYMCUFXT09 |. 08/04/2021 |. 10/01/2031 |......euvvivnen fovnnns 33,271,287]..... 3.35/(1.89) |ouvveeiiiiennnnns fovvevnnininiiiinn o 251,140 )......... 274,090 |..ooeeeeen [0 57,008 e [ (3,889,036)]....cccvvvvnnninns fovvernnniiiiiinnnn fooninnns 416,142
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Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

CSWAP: USD/EUR FUTBOL CLUB BARCELONA
10/01/2031 wevvveiiiiin [ oo [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/04/2021 |. 10/01/2031 |.....evvvvvrvnen founnns 37,678,265 |..... 3.67/(2.07) [oeveiveinniieies fevneieciiiin [ 312,231 |ouveennns 310,395 | .eeeeriis [ 845,480 |..eunneiiiiiiin o (4,404,161)]..eeeeenninnnes fevrnneeneeinnns [ 471,262 [ cevennnnns B023 ......eennnt
CSWAP: USD/EUR SPIRAX-SARCO OVERSEAS
10/11/2029 ............. LIMITED wovvveine [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/03/2022 |. 10/11/2029 |......evvvvvvven founnns 65,452,300 |..... 5.58/(4.17) |oveneriviinnenes | e 176,726 |... (13,195,613)] ........... ... (14,682,262).....cccvvnneeees o (9,269,410))...cevvvvvnnnnees fevernneneeiinnns [ 677,434 | .......... B023 ......eennnt
CSWAP: USD/EUR
10/23/2034 ............. MERILUX SARL .......... [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/08/2024 |. 10/23/2034 |.......eeevvvven founnns 32,388,050 ..... 5.90/(4.39) |.eevvvnnniiiiinnn [ e 177,889 |..... (2,240,509)] ..eevvnnnnn fennnn (2,408,496)......cccvnnneeeee |ounne (4,081,307)].ccevvnnnneeeennn foneniiiiiiinnes foeveinnns 494,397 | .......... B023 ......eennnt
CSWAP: USD/EUR SIRONA DENTAL SERVICES ROYAL BANK OF
10/27/2029 ............. 611 N [0 IR Currency..... CANADA ....ovvvnnnnnns ES7IP3USRHIGC71XBUT1 | 10/05/2016 |. 10/27/2029 |......eevnvvvven feunnns 22,507,980 ..... 3.35/(1.50) |ouvvnnvirvinnnnnns fooveriiniiiciinn fes 198,326 |..... (1,086,394)..eveeeens oo [(7{UNAGIC)] PO R (2,780,823)[.eveeevvrnnnnees foevvnnnneeeiinnns [ 234,147 | .o B023 ......eennnt
CSWAP: USD/EUR ROYAL BANK OF
10/27/2029 ............. DENTSPLY SIRONA INC . |D1 ............ Currency..... CANADA ....ovvvvnnnnne ES7IP3USRHIGC71XBUT1  |. 10/05/2016 |. 10/27/2029 |...evvvvrvvvrnnn foennnns 7,502,660 ..... 3.35/(1.50) |ouvvenereiiinnnnns [ [ 66,100 |....... (362,131)[ cevvnneans o (223,589)]..ccvveneeiinnnnn foennns (2R R KPR RN 78,049 [ ...oeennns B023 ......eennnt
CSWAP: USD/EUR
10/29/2032 .......oee.n. VTG FINANCE SA ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |.......evvvvvven founnns 20,829,625|..... 2.78/(1.45) |oeveeiiiiiinnnns | [ 136,758 |.......... (6,203)] cevvenneens o 61,487 [.ooevvineieienns fennnn (2,455,702)]...cvvnneeeevnnnnn fooreiiiiniiiiiiis Jeviinns 282,105 ...eeennns B023 ......eennnt
CSWAP: USD/EUR
10/29/2035 ............. VTG FINANCE SA ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.......euvvvvven founnns 22,589,875]..... 3.09/(1.70) [oevrvvvennniinies Jevneieieiiins [ 154,463 |.......... (6,727)] ceeeeennn |ovvnnnnns 304,252 |..covvnineeeiiinn [ (2,663,226)]....ccceevnnnnnens foevennnnneeiiinnn [ 363,146 | .......... B023 ......eennnt
CSWAP: USD/EUR GATX RAIL GERMANY GNBH|
11/04/2026 ...oovvvvven [ oo [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/17/2019 |. 11/04/2026 |.........ccceven founnns 52,282,800 |..... 3.20/(1.07) [oevreviinniniees Jevneieeiiiins [ 538,851 |..... (2,888,124)..cevveccn | (2,734,907)f..cevvvnnnees foeene (6,502,422)]...cuunnieiiiinnnn [ Jeins 303,504 | .......... B023 ......eennnt
CSWAP: USD/EUR ALS GROUP FINANCE PTY
11/08/2028 ............. {10 N [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 10/25/2023 |. 11/08/2028 |........ecvvvven feunnns 31,410,720 |..... (SR-) VAT A DI U R RN 198,687 |..... (3,452,609)] ...evvnnnnn fennnn (3,587,062)[.....cccvvnnneeens founn (4,108,977)]..ccevvnnieeennn fonenieiiininns foeeeinnns 287,954 | .......... B023 ......eennnt
CSWAP: USD/EUR AMVEST RCF CUSTODIAN
11/08/2030 ............. BV [0 IR Currency..... BANK OF MONTREAL .. NQQGHPCNCCUBTUTQYE16 |. 10/26/2023 |. 11/08/2030 |........evvvven feunnns 52,357,760 |..... 7.067(5.19) [oovevviinnninies e [ 332,663 |..... (5,865, 173)[ .eevveeeenn [onnne (5,897, 765)[....cccvvvnnnenens |oene ({18170 1)) RN KRR RPN 606,178 | .......... B023 ......eennnt
CSWAP: USD/ER KINGSPAN SECLRITIES BANK OF AUERICA, NA
11/12/202%6 ............. LIMITED wovvveine [0 IR CUPTeNnCY..... |eeeeeereeemnnnnennennns BATYDEB6GKMZ0031MB27  |. 10/09/2015 . 11/12/2026 |.....evvvvvvnnn fonnnnns 3,291,500 |..... 4.07/(2.43) |oevveeieiiinnnns [ e 25,809 |....... (112,663)[ .evveneens [onenne [QVZA(:73) R I (R IAE)) R KRR RN 19,262 | covvennnns B023 .......ennnt
CSWAP: USD/EUR VAL FINANCE COMPANY
11/15/2053 ... .. | SARL ... ... |Currency..... UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |. 10/19/2023 |. 11/15/2053 |.... PR O 4,226,400 |..... 7.09/(5.22) |.. 23,627 |....... (468,998)| ... (518,591)f... (553,398 .cveiiiiii [ e 112,610 .(B023 ...
CSWAP: USD/EUR WELLS FARGO BANK,
11/30/2031 ............. VICAT SA .oivvvviinns [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 10/21/2021 |. 11/30/2031 |....cevvvnrvnnn feunnns 33,770,500 ..... 2.93/(1.27) |evreeeiniiinnnns fooveeniiiciins fes 280,824 |....... (2134 e [ 436,009 |..oveneiiiiiiins o [CNVRVIREC) R TR R 427,898 | .......... B023 ......eennnt
CSWAP: USD/EUR BANK OF AMERICA, NA
11/30/2036 ............. VICAT SA wevevreenee Dl e CUPFONCY vt | eeereereneereneeaenennns BATYDEBOGKMZO031MB27 . 10/21/2021 |. 11/30/2036 |..eveveevevenne [onnee. 8,151,500 |....3.26/(1.57) [evvevererrnrnns |orererereererenes oo 69,026 |......... (65,446)|..vevvvens e 307,267 |-vevererereenen o (968,446).......vevererens | o 137,778 | v B023 ...cvoeee
CSWAP: USD/EUR BRUSSELS AIRPORT
12/08/2040 ............. COMPANY NV ... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/13/2020 |. 12/08/2040 |........eovvvven fevnnns 17,382,750 ..... 4.67/(2.94) |oeveeeviiiinninns | [ 155,615 |......... 127,163 [.eeeeeeees o 973,480 |vvveneeieiiinnns o [0S TVAS)) R TR AR 341,650 [ .......... B023 ......eennnt
CSWAP: USD/EUR COMPAGNIE DES LEVURES WELLS FARGO BANK,
12/1/2030 ..oveennennees LESAFFRE SA ........... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO09  |. 07/22/2015 |. 12/01/2030 |......evvnvvenn feunnns 75,579,943 1..... 3.87/(2.07) [oevvvviiiiiiiiies Joneieeeiiines [ 628,616 |..... (5,918,748)( ....eeeeen | (5,391, 730)f..cevvvviienees foeee (9,605,401)[....ccevvvninnnns fvrnniinieiiinnns [ 880,162 | .......... B023 ......eennnt
CSWAP: USD/EUR KINGSPAN SECURITIES GOLDMAN SACHS
12/172032 ..covveee LIMITED wovvveine [0 IR Currency..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 09/10/2020 |. 12/11/2082 |..cevvvvnnniinnn feunnns 17,850,000 |..... 2.94/(1.66) [cevvneiviinnnnns |ooreniiiieeiiinns o 17,781 |eeeenns 282,258 | oo [ 219,964 |.oeeeniiiiiiiin o (2,075,281 fevvnneeeevinnns [ 243,683 | .......... B023 ......eennnt
CSWAP: USD/EUR KINGSPAN SECURITIES WELLS FARGO BANK,
12/11/2030 ............. LIMITED wovvveinne [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 09/10/2020 |. 12/11/2030 |.....evvvnvvenn feunnns 17,850,000 |..... 2.83/(1.59) |eevveviviiinnnns foovevininiiiiinn fes 114,043 |......... 242,258 | ... 135,619 [cnieiiiiieeees o (2,075,281 foevenneeeeieines [ 208,396 .[B023 ............
CSWAP: USD/EUR
12/13/2027 ............. AMETEK INC ....evvnnnnns [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/28/2018 |. 12/13/2027 |......evvvvvvven founnns 12,411,300 ..... 4.38/(1.71) [oeeeeiiiinieies e [ 161,263 |....... (501,044)( .evvenneens fonnnnns [ZOZ3X)) R [QIRVAIR-CE) O R RN 97,229 | .oooeen B023 ......eennnt
CSWAP: USD/EUR
12/14/2034 ... ROQUETTE FRERES SA ... |D1 . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/14/2022 |. 12/14/2034 |.... o feeeeenn 8,336,000..... 4.88/(3.99) |.. .35,9241..... (1,054, 796)(....ceeeen | (1,205,452)|.... ... (1,106, 795).... 128,216 .(B023 ...
CSWAP: USD/EUR
12/17/2040 ............. SEGRO PLC ..eevvvnnnnnee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/17/2020 |. 12/17/2040 |......evvevvvven founnns 56,243,500 |..... 3.08/(1.83) [oevieviernniiines fevniiiiiiiins [ 337,938 |..... (1,568,585)(..euveeccs [onnne (1,112,948)f...ccevvnnenees | (6,813,708)]...ccvvvenveeennn fornnniiiiiniinns foeees 1,106,322 | .......... B023 ......eennnt
CSWAP: USD/EUR BANK OF AMERICA, NA
12/21/2035 ... VESTEDA FINANCE BV .. [D1 ............ CUPFENCY vt | erereerereereneeaeneeeas BATYDEBOGKNZO031MB27 . 00/22/2020 |. 12/21/2035 |.vevveevevenrs fonnee 46,902,450 |.....2.70/(1.38) [covveveverereis |oorerieieieieees [ 314,985 |.......... 65,857 [ cvevverenne feornenn 567,521 |.cuveverererens fone (5,520, 141)|-.cveverereeens forereeeieeenenns e 759,262 | oo B023 ..oovvenee
CSWAP: USD/EUR SAFESTORE HOLDINGS PLC
12/3/2032 oeviiiiees [ [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/14/2024 |. 12/03/2032 |.......evvvvvven founnnn 15,828,000 |..... 5.91/(4.03) |oevvenvrrvinnnnnns foovevinniiiiiins fens 115,575 |..... (1,779, 742) evvneeeeen | (1,528, 759))...ccvvvviinnees foeee (2,075,281 foevenneeeeieines [ 215,762 | .oevennnns B023 ......eennnt
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 |.......evnvvvern founnns 16,405,200 ..... AA3/(2.14) |oeeeenieiiinnens oo e 160,350 |....... (850,387)[.evvnneeene o 581,751 [ | [0S TVA)) I PR AR 313,979 | ...t B023 .......ennnt
CSWAP: USD/EUR WELLS FARGO BANK,
2/21/2028 .............. IMI GROUP LIMITED .... |D1 ..ceuunnnnns Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 09/12/2017 |. 02/21/2028 |........evvvvven feunnns 21,501,000]..... 3A41/(1.53) |eeveeiviiinnnns foeeeviiiiceins [ 208,062 |........ 70 T A (VN (RRRRTUUIN R 512,914 | o (2,490,289)]....0unneeecvinnnn foovrriinniiiiiiis feiins 174,892 [ ..oeeeeens B023 .......ennnt
CSWAP: USD/ER BRUSSELS AIRPORT BANK OF ANERICA, NA
2/28/2030 .............. COMPANY NV ... [0 IR CUPTeNnCy..... |eeeeereeeennnnennennns BATYDEB6GKMZO031MB27  |. 02/09/2023 |. 02/28/2030 |.....evvvnvvvven feunnns 32,268,000 |..... 5.44/(4.32) |.evvvvnnniiniinnn oo i 141,263 |..... (2,947 ,484) ..ovvvnnnnn fennnn (3,783,418)[....cccvvvnnneenes |oene (4,150,482)[....ccevvvnnnnnns fovvennnnineiennns [ 348,602 | ..l B023 ......eennnt
CSWAP: USD/EUR
3/10/2028 ... .... |EVIDES NV ... . ... |Currency..... UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |. 11/19/2020 [. 03/10/2028 |.... P 11,479,950 ..... 2.07/(0.79) |.. ....93,610 ... L1272 en(1,341,089).... .|B023 ...
CSWAP: USD/EUR CANADIAN IMPERIAL
3/20/2031 .........eeens DIPLOMA PLC ............ Dl e Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 02/28/2024 |. 03/20/2031 |........coevvver Jovunnns 8,664,000]..... 5.81/(4.18) [.ooivviviinniiinn oo fovvinannns 51,840 |....... (726,796)] .evvnneeen o (733,085)].cceveecinnnnnns fornns (1,106,795)]...eevveeneeeeennn foveennniiinnnnnns oo 103,636 | ..eeenels B023 ............




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
CSWAP: USD/EUR MIZUHO CAPITAL
3/20/2034 .............. DIPLOMA PLC ............ [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 02/28/2024 |. 03/20/2034 |......eevvvvvvnn feunnns 13,537,500 ..... 5.89/(4.27) |ouvveerviinnnnns [ [ 79,449 |..... (1,135,618)(..ceveeecs | (1,112,221 o (1,729,368)....cccevvvnnnnees foevenninieeiinnns [ 199,948
MORGAN STANLEY
CSWAP: USD/EUR CAPITAL SERVICES,
3/20/2036 .............. DIPLOMA PLC ............ [0 IR Currency..... INC o 17331LVCZKOKX5T7XV54  |. 02/28/2024 |. 03/20/2036 |.....evvueeeeen founnnn 22,743,000 ..... 6.00/(4.38) [-eeeeeemeneeeeee | [ 132,236 |..... (1,907,838) ..eeveeees [onnee (1,865,294)....cccvvvneeeees |oeee (2,905,337)]-cevveeeeeeen foeeeeeemieeeeeen Jes 372,471 | oo B023 ...coveennnt
CSWAP: USD/EUR CREDIT AGRICOLE CIB
4/11/2039 ....cceeeneen PUBLIC STORAGE ........ [0 IR [T 11T R N 1VUV7VQFKUOQSJ21A208 | 04/03/2024 |. 04/11/2039 |.eeeeenvveeennnn foeees 99,789,000 |..... 5.83/(4.08) |-eevueeeeemnnaes foeeeemnieeeceenn [ 681,562 |..... (8,792,074)........... ... (6,808, 118)[.....cceeunnnneens L (12,797,320) e e oo 1,852,762 | .......... B023 .....oeennnt
CSWAP: USD/ELR
4/30/2034 .... .... |HALMA PLC ... . «eer |Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 04/04/2024 |. 04/30/2034 |.... R 21,472,200 ..... 5.72/(3.94) |.. ...152,530 |..... (1,711,327 e | (1,469,791)|... ....(2,732,401).... 319,178
CSWAP: USD/EUR CREDIT AGRICOLE CIB
5/14/2034 .............. XPFIBRE GROUPE ........ [0 IR [T 11T R N 1VUV7VQFKUOQSJ21A208 | 09/26/2024 |. 05/14/2034 |...eeeeevveennnn foeeees 24,837,740 |..... 5.90/(4.53) |-eeeeemneeeeemnnn fooeeeeeeeeeees Jeeenens 122,230 |..... (1,339,103)] ..cvvvnnnns fennnn (1,699,341))...cceeenneeeees |oeee (3,085, 192)].. e eeeeeveeees Jeeemmeeeeeeennnn foreeeeens 370,005 | ...oeennns B023 ...coeeennnt
CSWAP: USD/EUR MIZUHO CAPITAL
5/14/2037 .............. XPFIBRE GROUPE ........ [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 09/26/2024 |. 05/14/2037 |..eeevvvueveenn feunnnn 16,595,620 ..... 6.09/(4.70) [-eeeeemmenaeeeeenn foeeeeeeeeees Joeeeeennns 82,134 |....... (894,737 v | (1,199,679)f....ceeeevneeeee |oeee (2,061,406)]-..cevvveeeeeeenn formmeeeeeemniiees foeeennann 285,997 | ..oeeeene B023 .....oeennnt
CSWAP: USD/EUR CRODA INTERNAT | ONAL
6/06/2027 .............. PLC weeeeeeeee e [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |.......eceeveeen feunnnn 13,425,600 ..... 3.65/(1.18) [oeeeeeeeeeeieeee | oo 162,336 |....... (660,593)( .evvenenee foennes [CYETRKTY R R (1,660, 193)]- e eeveeeeeeeenn feeeeeeeeeiieeeee s 93,360 | ....oeve B023 .....oeennnt
CSWAP: USD/EUR
6/15/2044 .............. VTG FINANCE SA ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/30/2024 |. 06/15/2044 |........cceveeen feunnnn 15,434,175 |..... 6.54/(4.70) |oeeneeeeeeemnnaes foeeeemneeeeeens [ 113,785 |..... (1,293,180) ..eevveee [neee (1,069,689)]..cevveeeeeennnn feunnn (1,971,479). oo e o 336,137 | .ovvennnns B023 .....oeennnt
CSWAP: USD/EUR
6/18/2034 .............. CHANEL LIMITED ........ [0 IR Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 05/30/2024 |. 06/18/2034 |.......eeeevveen fevnnnn 46,590,500 |..... 5.68/(4.00) [-eeeeeemmmneeeeee Joemneeeeeeeeies [ 297,549 |..... (3,885,026)( ... [nnee (3,397,870)..cceeeevneeeee Joeee (5,949,024)]...ceeeeeeeen foeeeeeeeeees e 697,793 [ ..ovvnnnns B023 ...coeeennnt
MORGAN STANLEY
CSWAP: USD/EUR CAPITAL SERVICES,
6/18/2036 .............. CHANEL LTD .....ceveen [0 IR Currency..... INC .ovviiiiiiiiiiens 17331LVCZKOKX5T7XV54  |. 05/30/2024 |.06/18/2036 |.......e0vvvvvnn founnns 12,460,250 ..... 5.79/(4.10) |ovvvenviviiiinnns [ [ 79,566 |..... (1,039,019) .eevneeens o (874,366)[......cc0vnveeees |ounee (1,591,018)]..ccevvnieeinnn [ e 206,398 | .......... B023 ......eennnt
MORGAN STANLEY
CSWAP: USD/EUR ALPHA TRAINS FINANCE CAPITAL SERVICES,
6/27/2045 ... . . | Currency..... INC .. 17331LVCZKOKX5T7XV54  |. 06/27/2024 |. 06/27/2045 |.... R 10,724,000 |..... 6.20/(4.67) [-eeeeeeeeeeeeeeee | [ 1,938 | (1,014,495)] ..covvnnnns fennnn (1,361,430)f...... 1,207,914 |..... (1,383,494)....
CSWAP: USD/EUR
6/27/2050 .............. [0 IR Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/27/2024 |. 06/27/2050 |.....evvueeeeen feunnnn 24,986,920 |..... 6.14/(4.63) |oeeeeeeeeemnnaes foeeeemeeeeens [ 4,452 ) (2,363,772)] .ccvvvnnnn feunnn (3,066,677)|...... 2,603,475 |..... (3,228,541)].ceveeeeeeeen oo | 824,776 | e B023 ...coeeennnt
CSWAP: USD/EUR
6/28/2029 .... IMI GROUP LIMITED .... . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/15/2022 |.06/28/2029 |.... P PO 9,373,500 |..... 4.81/(3.30) [.. 51,172 (1,191,145)( ..o |- (1,250,039)f... oen(1,245,145).....
CSWAP: USD/EUR
6/29/2030 .............. SAFRAN e [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2030 |.....evvueveeen founnnn 26,383,450 |..... 3.28/(2.00) |-vvuueeeeemnnaes foeeemmmeeeeeeenn feeeees 156,954 |..... (1,202,012)f .eeenneecs |onnee (1,332,602)f..ccceeeveeeeeee Joeeee (3,251,211 e o 204,976 | .......... B023 .....oeennnt
CSWAP: USD/EUR
6/29/2032 .............. SAFRAN e [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2032 |......evueeeeven feunnnn 29,190,200 ..... 3.37/(2.05) |oveneeeeeemnnaes foeeemmneeeeeeenn [ 178,431 |..... (1,329,886)(........... |..... (1,328, 191)f..ceeeeeeeeeee oo (3,597,084)]...ceeeeeeeeeees Jeeemeneeeeeennnn o 386,226 | .......... B023 .....oeennnt
CSWAP: USD/EUR ROYAL BANK OF
8/15/2031 ..ovee SH EURO FINANCE LP ... |D1 ............ Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1 | 07/31/2024 |. 08/15/2031 |..cevvveuneraeen fennnnn 27,100,000 |..... 5.42/(8.93) |oeeeeeeneeeeeennn feeeeeeeeeeeees Jeeeens 167,551 |..... (2,246,236)] ..ccvvnnnns fennnn (2,402,841)[...cceeeeneeeee |oeee (3,458,735)].cceveeeeeeen foeeeeeeeeieeeees Jees 335,449 .......... B023 .....oeennnt
CSWAP: USD/EUR
8/15/2034 .............. SH EURO FINANCE LP ... |D1 ............ Currency..... UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |. 07/31/2024 |.08/15/2034 |......oeveeveee |ounnnnn 6,937,600..... 5.60/(4.11) [oeeeeeeeeieeeeeen foeee s e 42,392....... (575,086)( cevvenneeee founnee (614,560)[....ccvvneeeeeenn foennnnn (885,436)-. e eeeevnneee freeemnnnaereeennnn ferreeeens 104,822 | .......... B023 .....oeennnt
CSWAP: USD/EUR WELLS FARGO BANK,
9/20/2035 .............. VITENS NV e [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 08/23/2023 |. 09/20/2035 |.......eeeveeen feunnns 70,460,000 |..... 5.90/(4.46) |-vveeeeeeemnnaes foeeeemeeeeeeenn [ 390,834 |..... (5,840,214)| ..cvvvennns fennnn (6,824,507)[...ccevmmnneaeee Joenee (8,992,711 eeeeeeeeee feeeeeeeeeeeeenen fens 1,126,817 | ..oceee B023 .....oeennnt
CSWAP: USD/EUR WOODIARD |NTERNAT | ONAL
9/23/2028 .............. BV s [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2028 |........ceeveeen feunnnn 22,494,000 |..... 3.20/(1.31) [oeeeeeeeeeneees Joeeemeeeeeeenn e 207,876 |....... (982,989)]...cevvunns founnnnn (716,497)[...ceeeeeeeeeeee o (2,766,988 .ccevveeeeeeeenn formmeeeeeemniiees foeeennnnn 202,309 | ......eeen B023 .....oeennnt
CSWAP: USD/EUR COMPAGNIE DES LEVURES
9/27/2083 .............. LESAFFRE SA ........... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/16/2018 |. 09/27/2033 |.....evveeveven feunnnn 29,474,400 |..... AAT/(1.96) [oeeeeeeeeeeeeeee | oo 343,956 |...... 1,302,013 [ .everieins foenee 2,847,079 |oeeeeeeeeeee oo (3,320,386)....ceeeevnneees Jeeememneeeeeennnn o 423,276 | .......... B023 .....oeennnt
CSWAP: USD/GBP HOWARD DE WALDEN ROYAL BANK OF
01/09/2034 ............. ESTATES LIMITED ...... [0 IR Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1 | 11/16/2018 . 01/09/2034 |.......cevveeenn feunnnees 4,176,250 ..... 4.56/(3.01) |oeeeeeeeeemnens foeeeeeeeeees [ 29,283 |....... (277,385)[ ceveeeeeee o 272,981 |oeeeeeeeeeees e (383,335)].ccevveeeeeeennn feeeeeeeeiiieeeeee Jeenis 61,001 .o B023 .....oeennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS
01/10/2029 ............. LTD e [0 IR Currency..... UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |. 10/11/2018 |.01/10/2029 |....cevvuneveeen feunnnn 21,824,550 |..... 4.28/(2.84) |oeeeeeeeeeeneaes foeeeeeeeeeeeenn [ 152,762 |....... (786,212)[ .evvveeees o 405,587 |.eveeeeeeenie oo (1,946, 163)[....oeeeeeveeees foeemeeeeeeeennnn o 205,146 | .......... B023 .....oeennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS ROYAL BANK OF
01/10/2031 ............. LTD oo [0 IR Currency..... CANADA ...eeiviiees ES7IP3USRHIGC71XBUT1 | 10/11/2018 |[.01/10/2031 |..cevvvenneeaaen fennnnn 26,454,000 |..... 4.40/(2.97) |ovemeeeeeemnnees foeeeemeeeeeeenn [ 183,324 |....... (952,984)] ...cvvvnnns feunnnn 1,231,849 [ | (2,358,986)....cceevmnneees feemmmnneeeeennnn foreeeeens 311,165 | .......... B023 .....oeennnt
MORGAN STANLEY
CSWAP: USD/GBP QUEEN MARY UNIVERSITY CAPITAL SERVICES,
01/15/2049 ............. OF LONDON .....ovvneeens [0 IR Currency..... INC .ovviiiiiiiiiiens 17331LVCZKOKX5T7XV54  |. 10/31/2018 |.01/15/2049 |.......evvvvvven founnns 24,244,000 |..... 4.75/(2.97) |eeeneeiiiinnnenns | o 200,867 |..... (1,792,635)] .oevvvnnnnn feunnnn 5,898,679 |...uvvviiinninn [oene (2,241,037)].eeeeceiiinees foevennieeeecinnns [ 588,406 | .......... B023 ......eennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE
01/16/2030 ... LIMITED ... ... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 05/23/2019 |.01/16/2030 |.... P 31,701,300]|..... 3.72/(2.54) |.. .. 164,811 ... (2,694,465)) ..evvnnnn fonnnns (746,396)... ....(2,960,527)f.... 338,131 ....eeeens B023 ...

CSWAP: USD/GBI ROYAL BANK OF
01/31/2029 ............. DERWENT LONDON PLC ... D1 ............ Currency..... CANADA ............... ES7IP3U3RHIGC71XBU11 . 10/31/2018 |. 01/31/2029 |.......evvvennn ... 21,823,020]..... 4.50/(2.87) |ooeeeeiiiiiienis | o 160,780 )..... (1,609,9651)] ... o (243, 913)]. v [ (2,016,983)]..ovveeeeiiiins foviiiiiiiiiiins o 206,79 | .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
CSWAP: USD/GBP UMV GLOBAL FOODS BANK OF AUERICA, NA
01/31/2034 ............. COMPANY LTD ............ [0 IR CUPTeNnCY. ... |eeeeeereeeennnnennennns BATYDEB6GKMZ0031MB27  |. 11/10/2021 . 01/31/2034 |.....ovvvvrveen feunnnn 43,139,200 |..... 3.30/(2.64) |oevveneieiinnnnns foereiiiniiiiins [ 143,332 )....... (T11,975) v [ 2,074,309 |oeveneiiiiiiinn o [CIVALT:TA0 R TR AR 632,343 | .......... B023 ......eennnt
CSWAP: USD/GBP ANGLIAN WATER SERVICES MIZUHO CAPITAL
02/06/2029 ............. FINANCING P ............ [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 10/11/2018 |. 02/06/2029 |........evvvvven feunnns 24,343,200 |..... 4.31/(2.88) [cevveriiiinnnnns |oeeevniiiiiiiins e 170,466 |....... (871,225)[ cevenneens o 466,380 [....ccevvnnnnennes |oeee (2,170,267)].ccevvveneeeennn foeniiiiinininns foeeeinnnn 231,203 | .......... B023 ......eennnt
CSWAP: USD/GBP BUUK INFRASTRUCTURE
02/19/2045 ............. ISSUER PLC ....evvnnnnne [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 08/14/2019 |. 02/19/2045 |........evvvven founnns 10,251,000 |..... 3.79/(2.66) |oevvenieviinnnnns fooveiiiiiiiiiins [ 41,59 1..... (1,396,968)(...cneeees oo ATV F R (1,002,569)]...ceevvvvnnnnees foevernnnneeiinnns [ 227,233 | oo B023 ......eennnt
CSWAP: USD/GBP TRITAX BIG BOX REIT WELLS FARGO BANK,
02/28/2028 ............. (N [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO09  |. 11/15/2018 |. 02/28/2028 |.........ccevvvn [eunnns 82,534,200 |..... 4.49/(2.86) |cevvunereiinnnnnns foorenniniiiiiinn fed 615,460 |..... (5,853,324)] ...coevnnns |onne (2,018,786)]....cvvvnneeeennnn founnn (7,607, 730)].ccevvnnneeeeennn fornnieiiiiines foeeennnd 673,774 | .......... B023 ......eennnt
CSWAP: USD/GBP TRITAX BIG BOX REIT
02/28/2030 ............. (N [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 11/15/2018 |. 02/28/2030 |.......eeovvvven feunnns 45,105,900 ..... 4.60/(2.98) |cevvenrrevinnnnnns foovevnniniiiiiinn fens 331,173 |..... (3,198,910) .evvnneees o 386,748 [.....covvnneeenes | [CIRETAVAE) R TR AR 487,295 | .......... B023 ......eennnt
CSWAP: USD/GBP WALES & WEST UTILITIES CREDIT AGRICOLE C1B
03/18/2044 ............. {10 N [0 IR [V 11T R N 1VUV7VQFKUOQSJ21A208 . 12/20/2023 |. 03/18/2044 |.....cvvvvvvnnnn [ovveenne 5,448,100 ..... 5.94/(5.50) |.eevvvvnniiiiiinn oo i 286 [....... (444,402)] ..cevvnnnnn fernnnnns [RCTRE-tc)) AR RPN [(S074 172 RN IR R 117,888 | .......... B023 ......eennnt
CSWAP: USD/GBP
03/19/2034 ............. CADENT FINANCE PLC ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/15/2019 |. 03/19/2034 |........cevvvven founnnn 82,137,600]|..... 4.32/(2.89) |.evvivniniiiiinnn oo e 509,911 |..... (5,564,749) ..oovvnnnnn feunnnn 4,779,866 |....cevvnnverennnn feunnn (7,548, 755)).eeeeeeiiiinens |oevenniinieeeinnn feens 1,212,976 | .......... B023 ......eennnt
CSWAP: USD/GBP
03/19/2039 ............. CADENT FINANCE PLC ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/15/2019 |. 03/19/2039 |........cevvvven founnns 75,720,600 |..... 4.49/(2.99) |.eevivnnniiiniinnn oo e 497,190 |..... (5,130,003) +evveeeens foeeee 9,316,541 |ouvvniiiiiiiin o (6,959,008)]......cccvvmunnens [evrmnnniniiniinnn fornens 1,402,673 | .......... 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 |........evvvvven feunnns 42,000,000..... 4.19/(4.39) |ooevvveeiiiiiiinn oo e 91,29 |...... 5,298,899 |...covvnnnn [ennnnn 5,366,471 |.eeneiiiiinnnns o (3,158,953)]...cvvnnieiiininn [ s 348,636 | .......... B023 ......eennnt

CSWAP: USD/GBP BANK OF AMERICA, NA

04/13/2035 ... . |Currency..... . BATYDEBBGKMZO031MB27  |. 10/04/2022 |. 04/13/2035 |.... P 30,324,000 ......5.78/(6.31) |.. (261,977)]......(6,127,289)..cvcnvne. e (8,075,785)|.... 1. (3,137,451)|..... 474,447

CSWAP: USD/GBP

04/18/2044 ............. LD currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNES7 | 01/18/2024 |. 04/18/2044 |....covvvevvres |ovnne 40,920,870 .....6.09/(5.84) |..eveveeererians frrererrenerieienes foeernns (47,206)].......(3,341,409)| ..c.cene fone (1,400, 713). v fovene (3,809,762))-.. v forererierinieinen oo 887,466 | .......... B023 v

CSWAP: USD/GBP LONDONVETRIC PROPERT WELLS FARGO BANK,

04/28/2028 ... .. |pLC .ov | Currency..... NA. ... .. KBTH1DSPRFMYNCUFXTO9  [. 03/17/2021 |. 04/28/2028 |.... P 34,085,000 ......2.70/(2.06) |.. 2o 115,845 ... 481,444 | e o 1,195,251 |... ....(2,889,758)|..... 286,454

CSWAP: USD/GBP BANK OF ,

04/28/2031 ..o GROSVENOR LIMITED .... [D1 .ooveeeee CUPFENCY e | cveerrveeerieeereeeeaas BATYDEBBGKMZOO31MB27 . 02/11/2011 |. 04/28/2031 |.vevveuvavenns fervene 38,707,900 [.....5.70/(5.57) [ceveuvrverrieins frreerieeinens foeeenes 177,915 |...... 5,545,449 | oo v 6,793,505 [voveneereieiens forne (2,854,373 v oo [ 467,314 | ... B023 v

CSWAP: USD/GBP BROMFORD HOUSING GROUP WELLS FARGO BANK,

05/07/2039 ..o [ 1) R [ currency..... NAL s KB1HIDSPRFMYMCUFXTO9 . 02/06/2019 |. 05/07/2039 |....veveuvrvenes fervene 16,853,200 [.....4.50/(3.01) [ceveuvevenrreeins [ foeeees 110,913 |....... (961,340) cvvevvve [ovee 2,234,926 [oveveeeeiens foene (1,533,341 v oo [ 313,717 | e B023 v

CSWAP: USD/GBP TORONTO DOMINION

05/12/2035 ....ocunee SOUTH WEST WATER LTD (D1 ..o currency..... BANK v PT3B789TSUIDF371261 . 04/05/2023 |. 05/12/2035 |..evevevevenns fervene 12,101,720 .....5.34/(5.48) |-v.vevvrverrreenes oo oo (39,354)|.....(1,190,667)[ ...ovveee fornne (1,264,002))-.vevvveneeens foeene (1,144,108)f. .o [ o 190,109 | vovenne B023 v

CSWAP: USD/GBP WELLS FARGO BANK,

05/23/2028 ... BIFFALTD vvevveeee [ currency..... NAL s KB1HIDSPRFMYMCUFXTO9 . 02/27/2023 |. 05/23/2028 |....veveuvavenes fervene 21,636,000 .....6.32/(6.20) [coveevrvenerecins [ foeeiens (72,252)|.....(3,030,286)| ...vvees furnne (3,077,913)) v foeene (2,123,087 cvevevereriens forererieireeine oo 184,180 | v.veveeeee B023 v

CSWAP: USD/GBP SG FINANCE & TREASURY

05/23/2039 ....ocvnee [ 1) IO [ currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 04/23/2024 |. 05/23/2039 |v.vevvrveveries [ovnne 24,888,000 |......6.43/(6.01) [covevrveereins [ foeens (21,599)|.....(2,518,984) ...eovevees fornne (1,258,366 foeene (2,358,986))-.c.veveveeveneen forrvenenneiininies [oeernens 464,015 | .......... B023 v

CSWAP: USD/GBP GREAT PORTLAND ESTATES

06/05/2028 ............. PLC wevenerenerieneinne [ currency..... CITIBANK, N.A. ... ES7ODZWZ7FF32TWEFA76 |.02/16/2018 | 06/05/2028 |..eeovrvevrues [oovnnes 7,717,050 [+....4.90/(2.70) [ovvenereerenians foreeeieerieenes o 56,582 |......... 180,129 |... 510,821 |ovenveeeveierien foerens (848, 721)]. v e [ 66,095

CSWAP: USD/GBP CRODA  INTERNAT IONAL ROYAL BANK OF

06/06/2027 ... PLC wevenerenerieneinne [ currency..... CANADA .. ES7IP3USRHIGCT1XBU1T . 05/16/2019 |. 06/06/2027 |....veveevrvenes fervene 12,804,000 |-....3.62/(2.48) |-vvevvrvenerrenes foereeerieiiinies oo 62,710 |....... (899,492)[ +.vvvee forrnnne (CTC:2:7)) R (1,179,493))- . veveveeien foeeeeirieenees oo 89,037 | vevenene B023 v

CSWAP: USD/GBP CREDIT AGRICOLE CIB

06/15/2037 ...vvevne MOTO INVESTMENTS LTD (D1 ..o CUPFENCY e | cveerrveeerieeereeeeaas VUV7VOFKUOQSJ21A208 [ 02/24/2022 . 06/15/2037 |...cvvvvevrvces |ovnes 39,456,800 |.....3.87/(3.27) |.eveveerreinns freerereeieeniees oo 100,772 |..... (1,105,536)| .vvvvns |ornvne 2,065,177 |oveveeerereerees [oenee (3,491,209 .veveveienes oo [ 682,475 | ...cn..... B023 v

CSWAP: USD/GBP LONDONVETRIC PROPERTY

06/16/2028 ............. PLC weovereveresienenns [ currency..... CITIBANK, N.A. ... ES7ODZWZ7FF32TWEFA76 |.03/17/2021 | 06/16/2028 |....covveerrries [ovnne 34,085,000 |....2.72/(2.08) |-veuveveeereninns forererienenieienes foeeneens 119,762 |......... 481,444 | oo [ 1,253,423 [.eoviveiieeis [ (2,889,758 veveeevenee foerrenerieinieees oo 293,169 | ..eovenene B023 v

CSWAP: USD/GBP

06/16/2061 ............. KINGS COLLEGE LONDON (D1 ............ currency..... CITIBANK, N.A. ... ES70DZWZ7FF32TWEFA76 |.03/16/2021 | 06/16/2061 |.cveveeverrres foveens 9,723,000 |-....3.36/(2.07) |-veveneeveeriees fooreereieieninies oo 64,683 [......... 130,556 [.vvevenes |oene 2,796,800 |-vveneveneiiens [eenne (825,645, [oeeeeieirieine foreieens 291,635 | .oeeeee B023 v

CSIAP: USD/GBP PEEL PORTS PP FINANCE BANK OF AVERICA, NA

06/30/2032 ... LIMITED ©ovveevreene [ CUPFENCY e | cveerrveeerieeereeeeaas BATYDEBBGKMZOO31MB27 . 02/10/2022 |. 06/30/2032 |...vevvevevenes [orvene 6,518,400 |-....3.38/(2.83) |-veveueeveerienes fooreeeerieieniiies v 16,956 |-........ (59,276)[vvvenn |oveneene 282,271 v [ (566, 157)].cvvevveveneeven feerenenieirieens [reeienas 86,264 | ..oovennnn B023 v

CSWAP: USD/GBP REALTY INCOME

06/30/2032 ... CORPORATION ........... [ currency..... CITIBANK, N.A. ... ES7ODZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |vvevvreereries |ovnne 13,570,250 [.....3.91/(3.18) [ceveveveerreins frreerieiieins [ 40,233 |....... (544, 347) o [ 205,985 [ | (1,214,878)f...coveees [ oo 179,588 | vevenne B023 v

CSWAP: USD/GBP PEEL PORTS PP FINANCE WELLS FARGO BANK,

06/30/2034 ....evene LIMITED ©ovveevreene [ currency..... NAL s KB1HIDSPRFMYMCUFXTO9 . 02/10/2022 |. 06/30/2034 |....vevvvevree [orvene 7,876,400 .....3.45/(2.84) [cevveuereererans foreerieirieines o 23,124 | [CAN:7-)) (P 425,233 [ [ (884,10B)].. v ferveririeiinieins feeine 118,182 | cveveeee B023 v

CSWAP: USD/GBP NORTHERN GAS NETHORKS

06/30/2037 ...vevne [ 1) IO [ currency..... CITIBANK, N.A. ... ES7ODZWZ7FF32TWEFAT6 |.06/30/2021 |.06/30/2037 |vvevvreeerins [ovne 44,963,750 |.....2.91/(2.10) |ovveververerennen foorereinieiins oo 186,182 [......... 427,401 | [ 4,737,829 [cooeeee [ (3,833,352)]. v feereinieisieis [ 779,082 | vennee B023 v
NOMURA GLOBAL

CSWAP: USD/GBP YORKSHIRE WATER FINANCIAL PRODUCTS

07/03/2034 .. SERVICES LIMITED ..... D1 . |Currency..... INC .. 073VO05H2G7GRSOSBHJ91 _|. 03/26/2024 |. 07/03/2034 |.... e 36,236,620 ......6.07/(5.68) |.. .(3,266)].....(3,092,402)] ..o e (1,809,721)|.... ....(3,385,145)|.... 543,963
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CSWAP: USD/GBP PEEL PORTS PP FINANCE TORONTO DOMINION
07/11/2034 ............. LIMITED wovvveine [0 IR Currency..... BANK oevviiiiiie PT30B789TSUIDF371261 | 10/12/2023 . 07/11/2034 |..oevvenrvvvinnn foenns 1,101,780 |..... 6.62/(6.32) |oevvenvrrrinnnnnns fooreeniiniiieins [ (2,482)....... (131,534)] ... [RRRTRCEE) R R [V TS RN IR RN 16,559
CSWAP: USD/GBP PEEL PORTS PP FINANCE WELLS FARGO BANK,
07/11/2036 ............. LIMITED wovvveine [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/12/2023 . 07/11/2036 |....evvvvvvvnnn foennnns 2,815,660(..... 6.72/(6.39) |ouvvenivviinnnns fooveiiniins [ (6,122)....... (336,143)] ..eevvvnnnn [eunnnns (265,254)]..ccvvnnieieinnnn foeens (IR ) R TR RN 46,774 ..oeeeeees B023 ......eennnt
..... SOFR+348.50
CSWAP: USD/GBP bps/ (SONIA+325.
07/13/2027 ... BLUECO 22 LTD ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/16/2023 |. 07/13/2027 |..eevveuvveennn fennnnd 6,386,625(00 bps)  |eeeeeeiieeeeeenenn oo s (18,069)|....... (807,708)] ..cevvvunn |ovnnnnn (741,120)f e [ (619,234)]. . eeeeeeeeees feeeemmnneeeeeenen feeeeeeeens 45,561 ...ooeee B023 .....oeennnt
NOMURA GLOBAL
CSWAP: USD/GBP FINANCIAL PRODUCTS
07/27/2038 ... .. |HEATHROW AIRPORT LTD |D1 . | Currency..... INC .. 0Z3VO5H2G7GRS05BHJ91  |. 04/27/2023 |. 07/27/2038 |.... P 15,575,000 ..... 5.74/(5.94) |.. ...(54,297)..... (1,554,365)] .ccvvvnnnnn fennnn (1,795,386)f... ... (1,474,366).... 281,669 .(B023 ...
CSWAP: USD/GBP ABP ACQUISITIONS UK
08/16/2040 ............. {10 N [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 01/19/2023 |.08/16/2040 |........eovvvven founnns 11,602,420 ..... 5.47/(5.40) |oevveneivvinnnnns foovenniininiiiins fes (25,567)|..... (1,278,863)[ ..eevveees |nnne (1,088, 165)]....cevvnnereennns founnn (1,108,723)]...cevvveeeennn forneniiiiiniinns foeveinnns 225,724 | .......... B023 .......ennnt
CSWAP: USD/GBP FORTH PORTS FINANCE WELLS FARGO BANK,
08/22/2033 ... PLC . | Currency..... NA. .. KB1H1DSPRFMYMCUFXTO09  |. 02/22/2023 |. 08/22/2033 |.... P 11,495,000 ..... 5.79/(5.61) |.. ...(26,843)|..... (1,523,317)] cevvvvnnn fennnn (1,400,486)|... e (1,120, 518)f e e o 164,088 | .......... B023 ...
CSWAP: USD/GBI
08/28/2048 ............. UNIVERSITY OF DURHAM |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 06/28/2018 |. 08/28/2048 |.........ccevven feunnnn 10,462,400 ..... 4.16/(2.66) [.ooeveeeenniniinn forneeeiiiiees fovviiinnns 74,916 |....... (500,394)] ..cevvunnnn feunnnn 2,310,703 |oueveiiiiiiees o (943,594)]...cvveniiiiiinnn [ s 251,849 | .......... B023 ......eennnt
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 77,044,500 ..... 4.67/(3.22) |eevveeiniinnnnnns foovvviiiniiiins fes 517,739 |..... (3,120,929)] .cevvvnnnns fennns 13,238,071 |ooeeveieeecinns [ (6,900,034)....ceevvernnnnens foevrnnnnneininnns foenns 1,508,774 | .......... B023 ......eennnt
CSWAP: USD/GBP PEEL PORT PP FINANCE
09/17/2028 ............. UNLIMITED ...ovvveneen [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2018 |. 09/17/2028 |........evvvven founnnn 46,692,690 |..... 4.44/(2.92) |oovveinnneiiiinnn oo i 314,797 |..... (3,050,986 ..eveeeens |oennen [(CIUSTVRE)) R RN (4,281,559)]..ccuvnneiiciinnns [ e 418,882 .......... B023 .......ennnt
CSWAP: USD/GBP PEEL PORT PP FINANCE
09/17/2028 ............. UNLIMITED ...ovvvvveen [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/08/2018 |. 09/17/2028 |........eevvvven feunnns 23,282,030 |..... 4.43/(2.92) |oovvennenieiiinnn oo i 156,674 |..... (1,521,201)] cevvvnnens o [REUCTER1)) U R (2,134,882))...ceeevvvenneens foevvnnieneevinnns [ 208,864 | .......... B023 ......eennnt
CSWAP: USD/GBP
09/20/2038 ............. SOUTH WEST WATER LTD |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |. 04/05/2023 |.09/20/2038 |........eovvvenr [ounnnns 6,362,760 ..... 5.42/(5.49) |.eevvvnnniiiinnnn [ s (18,271)....... (626,021)( .evvunneens fonnnns (606,958)[.....ccvmunrenenns feunnnnn [(CIONIR-T D) R IR RN 15,729 ....eeeeet B023 ......eennnt
CSWAP: USD/GBP BREEDON HOLDINGS GOLDMAN SACHS
09/23/2031 ............. LIMITED wovvveinne [0 IR Currency..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/23/2021 |. 09/23/2031 |...eevvvvnniienn founnns 10,499,250 |..... 2.94/(2.38) |ovviiiiiiiiiiinn oo i 35,542 |......... 221,631 | .eveeeees e 669,100 [....cevvveneneins Jeunnnnn [RE1:Z30C7.0)) R IR RN 131,090 [ ..eeeennns B023 ......eennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS
09/23/2036 ............. {10 N [0 IR Currency..... CITIBANK, N.A. .... ES70DZWNZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |........ceevvven founnnn 40,121,500 ..... 2.77/(2.02) |oeveeeieiinnnnnns foovevniniiiciens fens 159,752 |......... 381,373 [ceveeeees [ 3,810,822 |ouuuvniiiiiininn o (3,420,530)]. .cvvvnneereinnnnn fooreiiiniiinins Jeis 672,592 | .......... B023 .......ennnt
CSWAP: USD/GBP BAZALGETTE TUNNEL MUFG SECURITIES
09/28/2032 ............. LIMITED wovvveine [0 IR Currency..... EMEA PLC ............ U7M81AY481YLIOR75625 |. 06/29/2017 |. 09/28/2032 |......evvnvvvvnn feunnns 65,729,400 |..... 4.00/(2.86) [-oveevvennnnennns Jevnnneiiiiiis [ 331,639 |..... (3,610,270) .evvveeenns |oanee 2,157,979 |eueeneiiiiiinnn o (5,968,234)...cuunniviiiinnns [ Jens 885,035 [ ...eeennns B023 ......eennnt
CSWAP: USD/GBP BIRMINGHAM AIRPORT
1/24/2049 .............. (FINANCE) PLC ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/24/2018 |. 01/24/2049 |........cccevven feunnnn 14,861,450 (..... 5.03/(3.21) |oevvnvirvinnnnnns foorevniiiiiiiins fens 127,149 |....... (897,566)( ..vvvneen [onnnnn 3,850,666 |......ouunveeeennn feunnn (1,356, 417)]..eeeeeeiinees fovvennieeevinnes [ 360,879 [ .......... 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 14,819,360 ..... 4.92/(4.41) |oovviiiiiiiiiinn oo e 88,035 |...... 2,212,147 | e [ 2,616,892 |..uenviviiiininn o (1,085, 134)]...eeevivvieees foeveenineeecinnns [ 139,191 [ ....eenins B023 ......eennnt
CSWAP: USD/GBP
1/8/2034 ... DERWENT LONDON PLC ... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |. 01/08/2034 |........cceevven feunnns 54,445,040 |..... 5.27/(4.68) |oeevenvivvinnnnns |ooveiviniiiciins fes 355,153 |...... 8,127,237 [.eveneeeeen | 11,838,895 |..covvveneiiiinns fennns (3,986,686)].....ccvunerrennn foneniiiiiniinns foeveinnns 795,136 [ .oevnnnnnn B023 ......eennnt
CSIAP: USD/GBP BAZALGETTE TUNNEL LTD BANK OF AVERICA, NA
1071172033 ovveiiiiien [ oo [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 06/08/2023 |. 10/11/2033 |....evvvvnnvvenn feunnns 11,281,500 |..... 5.51/(6.02) |cevvunvrvvinnnnnns foovevnnniiiiiins fens (54,509)...... (1,051,643) .ceenneccn |nnne (1,449,955)]...ccvvnneniiinnns founnn (1,081,544)]....coovvnnnnnes fevrnnnnneeiinnns [ 162,388 [ .......... B023 ......eennnt
CSWAP: USD/GBP BAZALGETTE TUNNEL LTD WELLS FARGO BANK,
10/11/2035 ovveniiiiis [ oo [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 06/08/2023 |. 10/11/2035 |......evvvvvvenn founnns 11,281,500 |..... 5.59/(6.05) |oevvnnviviinnnnns foovenniniiiiiinn fens (51,648)f..... (1,051,643) .ceenneccn |nnne (1,457,596)[.....ccvvvnnnennns foenne (1,081,544)]....coovvnnnnnes fevrnnnnneeiinnns [ 180,924 | .......... B023 ......eennnt
CSWAP: USD/GBP HOWARD DE WALDEN BANK OF ANERICA, NA
10/16/2029 ............. ESTATES LIMITED ...... [0 IR CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 07/23/2014 . 10/16/2029 |.....evvvnvvvnnn feunnns 31,099,8251..... 3.81/(3.58) |cevvenviviiinnnnns foovevniiiiiiinn fens 143,699 |...... 6,090,952 | ...covvnnns fennnnn 6,625,985 |..uunniiiiiiiinnn o (2,152,575)].cevveneeeiiinnnn [ e 322,398 | .......... B023 ......eennnt
CSWAP: USD/GBP HOWARD DE WALDEN
10/16/2034 ............. ESTATES LIMITED ...... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |........cccevvven founnns 32,377,900 ..... 4.05/(3.79) |oevveerevinnnnnns foovevnniniiiiiins foeenns 160,244 |...... 6,341,265 | ..covvnnnnn fennnnn 7,507,897 |.eevvvvniieiennn fennnn (2,241,037)].eeeeevviinees foevennieeeecinnns [ 493,733 | .......... B023 ......eennnt
CSWAP: USD/GBP ESPUG FINANCE LIMITED
10/19/2083 ..o | e Dl e Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTOBPUAT . 10/04/2023 |. 10/19/2043 |.evevevveiavs |ovnine 18,778,250 |-....7.27/(8.91) [ovvevererereis oo [ (51,979)|.......(2,462,163)| .cvevvnvene |ovn. (1,812,685))...c.cveerrencns |orne (1,828,214)) .. foreeeeeeieeens o 401,818 | ..o B023 ...cvoeee
CSWAP: USD/GBP PORTERBROOK RAIL ROYAL BANK OF
10/20/2028 ... FINANCE LTD ... . | Currency..... CANADA ... ... ESTIP3USRHIGC71XBU11 |. 05/25/2016 |. 10/20/2028 |.... P 42,679,300 |..... 3.72/(3.28) |.. .. 141,789 ... 2,939,173 | oeevnen [ 3,736,404 |... ... (3,420,530)f.... 388,217 [ .....enen. B023 ...
CSWAP: USD/GBI PORTERBROOK RAI WELLS FARGI s
10/20/2044 ............. FINANCE LIMITED ...... [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/23/2024 |. 10/20/2044 |........ovvvven feunnns 71,274,500 ..... 6.04/(5.99) |oevveniiivinnnnns fooreriiiiiins [ (90,884)f..... (4,094,706)(....cceees | (2,693,325)]...c0vvnnieeiinnnn fonnnn [T TR D) RN R RN 1,566,441 .......... B023 .......ennnt
CSWAP: USD/GBP BANK OF AMERICA, NA
10/26/2032 ............. GROSVENOR LTD ......... D1 e CUPFENCYceves | eeereerereereneeaenennas BATYDEBOGKNZOO31MB27 . 04/14/2022 |. 10/26/2032 |.v.evveevvens fonnee 45,553,200 |....4.10/(3.23) [cevvevererereins foorerieieieeees [ 160,799 |..... (2,134,952)| ccvvvenrns oo 1,042,671 [ovevererereren foaee (4,104,635))-...vcvvveeeerens forereeeieieiens o 616,601 | vovenne B023 ...cvvenee
MORGAN STANLEY
CSWAP: USD/GBP WALES AND WEST CAPITAL SERVICES,
10/26/2043 ............. UTILITIES LIMITED .... |D1 ....eeeeeee Currency..... INC o 17331LVCZKOKX5T7XV54  |. 07/25/2023 |. 10/26/2043 |.......eeeeveeee feunnnn 61,593,600 |..... 5.80/(5.98) |-eevuneeeeemmmnns fooreemnnieeeeens feenenns (150,550)|..... (4,183,162)(.....cceees |nnee (4,653,687).....cccvvmueaaee |oenen (5,661,566 ..ccvveeeeeeenn [ormmeeeeeenenaes foeees 1,318,673 | .......... B0O23 ...coeeennnt
CSWAP: USD/GBP YORKSHIRE WATER
10/30/2029 ............. SERVICES BRADFORD .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/30/2014 |. 10/30/2029 |[....evvveaeeeeen founnns 69,037,560 |..... 4.00/(8.54) |-veneeeeeemnnnes foorrrmmineeeeennn foeeeees 358,593 |..... 10,660,684 |....ccvvvnn |oenee 12,464,254 |..oovvnnieeennnn fnnns (5,024,640)]- ..o eeevnnnnneee fernnninieeenenns o 718,869 | ...t B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
CSWAP: USD/GBP CLEVELAND CLINIC UK
11/01/2053 ............. FINANCING PLC ......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/02/2018 |. 11/01/2053 |......eevvvvvven founnns 22,030,840 |..... 4.63/(2.94) |.eevvvneniiiinnn [ 167,868 |..... (1,128,062)( ...veeeeens |onee 6,174,129 |oueeeiiiiiiinn | (1,993,343)].ccevvneeiiiinnnn [ Jeenennd 586,605
CSWAP: USD/GBP UK POWER NETWORKS
11/02/2041 ............. SERVICES HOLDING ..... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/06/2021 |. 11/02/2041 |...eevvvnnrvvnnn fennns 106,266,150 |..... 3.67/(2.66) [.ooevvvennniieees fevniiiiiiiiin [ 557,563 |...... 1,434,436 | .covvnnnnns fennns 16,714,379 | [ [CHOZETR VD RN IR R 2,148,668 | .......... B023 ......eennnt
CSWAP: USD/GBP
11/07/2028 ... GROSVENOR LTD ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |.... PR PO 9,266,400 ..... 4.25/(2.75) |.. .60,798 |....... (600, 114) ... ....(96,399)|... . (849,235)|....
CSWAP: USD/GBP
11/07/2033 ............. GROSVENOR LD ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |.......evvvvvvnn feunnnn 32,689,800 |..... 4.47/(2.95) |oeveennniiviinnn oo s 216,070 |..... (2,117,070)] .oeevvvnnnn funenn 2,048,546 |...eneeiiinnnnns o (2,995,912)f...evvnniins feeveeniiiniiiiinns | 472,637 | el B023 ......eennnt
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 |.......covvvvvnn fennns 100,331,500 |..... 4.53/(2.97) |oevveiiiniiiinnn oo i 692,892 |..... (5,870,563)[ .eevnneeens [onnne 13,394,339 |.oovvneiniiiiinn [ [(IR 3 07/1)) AR AR RN 1,833,926 [ .......... 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 19,275,000 ..... 4.65/(3.11) |eevveeiiiinnnnns foereiniiiiins [ 133,966 |..... (1,280,238)(.evveeeens |oeeee 1,460,393 [.ooevvniieeees | (1,769,239)]... s foevevnineeevinnns [ 205,179 | ...oeeeeen B023 ......eennnt
CSWAP: USD/GBP ANGLIAN WATER SERVICES
11/14/2039 ............. FINANCING P ............ [0 IR Currency..... BANK OF MONTREAL .. NQQGHPCNCCUBTUTQYE16 |. 10/23/2024 |. 11/14/2039 |........eevvvven founnns 64,760,000 |..... (SN0E VAT )1 R R RN (80,787)|..... (3,757,460)( ..euvneecs |nnne (2,549,362)]....0vvnneeeinnnnn founnn (5,897,465)[....ceevevnninens |evrnniinieiiines foens 1,228,083 [ .oeveennns B023 ......eennnt
CSWAP: USD/GBP MAGNA HOUSING LIMITED
11/16/2051 ............. Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 | 10/05/2021 |. 11/16/2051 |..cevvvenvivinnn foons 7,485,500 ..... 3.307(2.51) |ouveeniiiiinnnns fooveiiiis [ 29,620 |......... (51,421) cevvviens [ 1,163,416 [ Jeveeens (272D R IR RN 192,296 | .......... B023 ......eennnt
CSWAP: USD/GBP BANK OF AMERICA, NA
11/16/20% ............. CUPTeNnCY. ... |eeeeeereremrnnnennennns BATYDEB6GKMZ0031MB27  |. 10/05/2021 |. 11/16/2056 |.......evvvvvven founnns 12,249,000 ..... 3.32/(2.51) |evvieiniiiiiiinn oo e 49,877 |..uen... (84,143)] .eevvvnnnnn fennnnn 2,116,396 [..evnneeiiiininn oo (1,081,544)]....coovvnnnnnes fevrnnnnnneiinnns [ 343,206 | .......... B023 ......eennnt
CSWAP: USD/GBP
11/22/2035 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/05/2020 [. 11/22/2035 |.... P 24,309,000 |..... 3.28/(2.77) |evvveeievvnnnnnns fovevviiieicceins [ 41,244 L (1,042,460) ... W A42,178 .. ....(2,182,062).... 392,022
CSWAP: USD/GBP
11/26/2034 ............. Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 10/15/2019 |. 11/26/2034 |........ccevvven founnns 89,597,350 |..... 3.16/(2.27) [oons fervniniiiiiiiiinns | 319,147 | (6,738,199) ..vveeeens |oeee 1,825,974 [.ooovinnneinies | (8,291,835)[.eveviiiiinens fvvrnniieieiiinen feens 1,374,502 | ...oeeeens B023 .......ennnt
CSWAP: USD/GBP 5.
11/28/2032 ............. Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 11/15/2022 |. 11/28/2082 |...evvvueveennn feens 9,643,050 .00 bps)  feeeieeieies e o (84,961)|..... (1,456, 779) ..eeveeees |nnee (1,582,221))eeeeceeeeees foeeeee (955,389)].ccvvveeeeeeennnn feeeeeeeeiieeeees Jees 131,330 [ ceveeennns B023 ...coeeennnt
CSWAP: USD/GBP
11/3/2030 ..coveenneeeen Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/03/2030 |.....eevueveeen feunnnn 39,428,940 |..... 4.08/(3.54) |oveneeeeeemnnaes foeeeemnieeeceenn [ 181,649 |...... 4,210,965 | ..covvvnnns fonnnnn 5,621,219 |oeeeeeeeieee s (3,081,297)]. e eeeeeeeeee Jeeemeeeeeeeeeeen o 455,909 | .......... B023 .....oeennnt
CSWAP: USD/GBP
11/30/2033 ............. LTD Currency..... UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |. 09/12/2023 |. 11/30/2033 |....cevveeveeen feunnnn 60,498,900 |..... 5.74/(5.83) |ovevueeeeemmmnns fooeeemmnieeeeeens [ (197,454)|..... (5,963,036)] ...cvvnnnnn fennnn (6,241,581)[...cccevmnneaees |oeee (5,720,541 oeeeeeeeeees foeeeeee e o 877,998 | .......... B023 .....oeennnt
CSWAP: USD/GBP SOUTH EAST WATER WELLS FARGO BANK,
12/02/2035 ............. LIMITED wevveeeeenee [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/02/2021 |. 12/02/2035 |.....evvuneveeen feunnnn 24,879,600 |..... 2.79/(2.04) |oeeeeeeeeenens foeeeeeecees [ 95,552 |......... PARTR T IR 2,210,516 |oeueeeeeeeenie [oeee (2,128,087)[. e eeeeevneeeee Joeemennieeeeeennnn o 401,752 | coveeennns B023 .....oeennnt
CSIIAP: USD/GBP ABP ACQUISITIONS UK BANK OF AVERICA, NA
12/05/2034 ............. LTD e [0 IR [T 11T R N BATYDEB6GKMZO031MB27  |. 05/23/2023 |. 12/05/2034 |......eeueveeen feunnns 29,693,360 |..... 5.62/(5.97) |ovevmeeeeemmmnns foeeeemmieeeeeeas feenenns (146,781)f..... (3,057,986)(....ccceen |onnee (3,860,620)]..cvvveneeeeennn feunnn (2,818,988)].ccevveeeeeeeenn formmeeeeeeeniiees foeeennnnn 456,118 | .......... B023 .....oeennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE CANADIAN IMPERIAL
12/12/2036 ............. LIMITED weveeiieeeeee [0 IR Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 09/24/2024 |. 12/12/2036 |.....evvveeeeeee [ounnnnn 1,873,620 |..... 5.48/(5.66) |-vvuueeeeemnnnns foeeeemneeeeeens [ (3,419)......... (44,869)] ...cvvvnnnn fonnn (41,760)].ceeeeneeeeeenn feeennnn (165, 129)].. e eeeeeees foeeememeeeeeenen feeeeeeeens K1 PA T . 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 |....eevvuneveeen feunnnn 23,400,500 |..... 8.52/(2.84) |eeeeeeneeeeeennn feeeeeeeeeeeees e 81,154 |......... 104,563 [..oveeeennn |oenee 1,111,819 | [ (2,005, 138)[.. e eeeeemeeees feeemenneeeeeennnn foeeeeeens 273,540 | .......... B023 .....oeennnt
CSWAP: USD/GBP MITIE TREASURY
12/16/2032 ............. MANAGEMENT LTD ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/29/2021 |. 12/16/2082 |...cevvvuneveeen feunnnn 23,400,500 |..... 3.70/(2.97) |ovemneeeeeemnnes foeeeeemeeeeeeas [ 87,280 |......... 104,563 [..eveeeenns |oenee 1,510,697 |.eeveneeeeeeenns [ (2,005, 138)[..eeeeeemnneees Joeemmmneeeeeennnn foreeeeens 319,751 ..ooeenens B023 ...coeeennnt
CSWAP: USD/GBP MITIE TREASURY
12/16/2034 ............. MANAGEMENT LTD ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/29/2021 |. 12/16/2034 |.....eeveeeeveen founnnn 23,400,500 |..... 3.80/(8.00) [-eeeeemmmnaeeeenn formeeeeeemnieees foeeennnnns 95,610 |......... 104,563 [..oveeeennn |oenee 1,971,742 [ e (2,005, 138)[.. e eeeemeeees Joeemmmneeeeeennnn foereeeens 360,027 | ..oounnnns B023 .....oeennnt
CSWAP: USD/GBP TORONTO DOMINION
12/18/2029 ............. MARS INCORPORATED .... |D1 ............ Currency..... BANK eveeiiieeee PT30B789TSUIDF371261 |. 12/10/2024 |. 12/18/2029 |.....evveeveeen feunnnn 12,757,000 |..... 5.20/(5.21) |ovemmeeeeeemnnees foeeeemneeeeeeenn [ (22,697)....... (946,492)] ....ovvvnns founnnnn (905,575)].......... 31,785 |..... (1,179,493)]. oo eeeeeeeeee Jeeeeeee e o 134,875 .....e..n. B023 ...coeeennnt
CSWAP: USD/GBP CREDIT AGRICOLE CIB
12/18/2033 ............. MARS INCORPORATED .... |D1 ............ [T 11T R N 1VUV7VQFKUOQSJ21A208  |. 12/10/2024 |. 12/18/2033 |.eeeeveeeennnnn [oeeeenee 7,654,200..... 5.43/(5.42) |oeeeereeeeeeennn feeeeeeeeees s (13,134)f....... (567,895)( .evvenene foannes (504,633).......... 44,032 |....... (707,896 e eevvmeeeeeenn fermmneeeemmnnaees Joeeennnn 111,407 | ... B023 .....oeennnt
MORGAN STANLEY
CSWAP: USD/GBP CAPITAL SERVICES,
12/18/2038 ............. MARS INCORPORATED .... |D1 ............ Currency..... INC .ovviiiiiiiinnns 17331LVCZKQKX5T7XV54  |. 12/10/2024 |. 12/18/2038 |.......evvvvvver [ounnnnn 3,827,100 ..... S5.71/(5.73) |evvveviviiinnnns [ [ (7,704)....... [ERIRTC)) I (246,811).......... 30,542 |....... [RESKTRT.2)) R RRIRR RN 70,248 [ ..ot B023 ......eennnt
CSWAP: USD/GBP MITIE TREASURY
12/20/2031 ............. MANAGEMENT LTD. ...... [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 12/12/2024 |. 12/20/2031 |....cevvvnnvvnnn founnns 24,497,550 |..... ST (CVAC- T DI R FRRUU RN (30,271)f..... (1,881,672)] .ceeevvnnn |oeee (1,734,046).......... 62,149 |..... (2,270,524).cccvvneveiinnnnn [ s 311,724
CSWAP: USD/GBP ENFINIUM HOLDINGS LTD
12/31/72047 oo [ [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  |. 11/24/2021 |. 12/31/2047 |...covvvnnnrvinn fonnnnn 62,831,400 |..... 4.16/(3.23) |oevvnvrevinnnnnns foeverininiiiiins fes 261,568 |..... (1,712,048)( ..oveeeens o 6,843,498 |....oviiiiininn [oene (5,585,412).ccvvvnneeviiinnnn [ e 1,490,767 | .......... B023 ......eennnt
CSWAP: USD/GBP
12/5/2083 ...oovvvennnns DT oo Dl e Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/10/2013 |. 12/05/2033 |........ceevvven Jovnnns 19,128,000]..... 4.71/(4.10) [ o [ 111,789 |...... 2,683,810 [...coeeeeen fonnnns 3,874,788 |...cevvnniiiiinnn fonnn (1,415,392)]. ccevvnneeiiinnnnn oo | 207,828 .ovvennnns 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 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY
CSWAP: USD/GBP ABP ACQUISITIONS UK CAPITAL SERVICES,
2/15/2039 .............. LTD oo [0 IR Currency..... INC o 17331LVCZKOKX5T7XV54  |. 01/30/2024 |. 02/15/2039 |...cevvvuneveaen feunnnn 16,705,920 ..... B.T1/(5.47) |oeeeeeeeeneeees oo e (10,647),..... (1,382,690)..evvevens foeeenee (737,364)]- e [oeee (1,556,931)]..ceeeeeeeeeees Jeeemeeeeeeeennnn foreeeeens 308,476 | .......... B023 .....oeennnt
CSIAP: USD/GBP ERAC UK FINANCE NATWEST MARKETS PLC
2/3/2027 ... LIMITED ... . | Currency..... . RR3QWICHWIPCSBA4S074  |. 12/04/2014 |. 02/03/2027 |.... R 31,340,000 |..... 4.00/(3.43) [.. .. 167,197 |...... 3,933,016 | ..eevvvnnns fennnnn 4,220,839 |... ....(2,358,986).... 198,042
CSWAP: USD/!
3/22/2030 .............. Currency..... ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 03/22/2030 |...eevvvuneeeenn feunnnn 44,066,500 |..... 3.98/(2.55) |+eeeennnaeeeeennn feeeeeeeeeieeees Jeeeeeens 330,276 |...... 1,585,675 [..cevvvvnn |oenee 4,528,048 |....oeeeeenn [ (3,656,428).....ceeevveeees feemmmneeeeeennnn e 479,129 | .......eee B023 .....oeennnt
CSWAP: USD/GBP ROYAL BANK OF
3/3/2028 ........uue.... Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1  |. 11/05/2015 |. 03/03/2028 |.......cceveeenn feunnn 101,820,450 |..... 3.79/(3.37) |oveeeeeeeemnnees foeeeemneeeeceenn [ 425,300 |..... 10,349,640 [....oeeee |neee 11,798,531 |oeeeeeeeecceenn [ (7,873, 115)] e [ Joeeeenes 832,925 | ....ceee B023 .....oeennnt
CSIAP: USD/GBP HIGH SPEED RAIL BANK OF AWERICA, NA
3/31/2039 .............. FINANCE PLC ............ [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |...cevveuneveaen fennnnn 52,536,346 |..... 8.10/(2.30) |-vemmeeeemmmnnaes foeeemmmeeeeeennn feeeeees 145,517 |..... (6,406, 785)(.....cceees |-nnee (3,118,986)]..cvvveeeeeennn fennen (5,073,379)]- e eeeeeeeeeeee Jeeemeeeeeeeenenn o 974,365 | .......... B023 .....oeennnt
CSWAP: USD/GBP VIRIDOR ENERGY GROUP
3/31/2043 .............. LTD oo [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/16/2021 |. 03/31/2043 |......eeeeevveen fonnnnn 56,311,872|..... 3.72/(2.90) |oveeeeeeeemnnaes foeeemmneeeeeeenn [ 226,035 |..... (1,103,998)( ...cevvven |oenee 4,548,524 | [ (4,954,892)].....eeeeeeennn foeeeeeeeies e 1,186,620 | .......... B023 .....oeennnt
CSWAP: USD/GBP PEEL PORTS PP FINANCE
3/6/2040 .......uunn.... LIMITED wevveeeeenee [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/24/2024 |. 03/06/2040 |.......eceeveeen feunnnn 37,204,740 |..... 5.57/(5.72) |oveeeeeeeemnnaes foeeeemieeeceinn [ (34,464)....... (890,968)( ...euvneeer fonnnen (693,257)|...... 2,912,551 |..... (3,278,990)- e eeeeeneeeee Joeemreeeeeeennnn o 713,059 [ ovveennns B023 ...coeeennnt
CSWAP: USD/GBP BUUK INFRASTRUCTURE
4/17/2033 ..o ISSUER PLC ....eveeneeee [0 IR Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 03/13/2013 |. 04/17/2083 |...cevvveeeeeeen feunnns 66,244,800 |..... 4.94/(4.63) |.eeveeeeeeeeenen [ s 222,270 |...... 5,401,295 | ..oovvnnnns fennnnn 8,037,935 |oueeeeeeeeeie [eees (5,236,949)].cceveeeeeeeen foeeeeeeeeeeeees s 925,221 .ooeeeenn B023 .....oeennnt
CSWAP: USD/GBP BULK  INFRASTRUCTURE BANK OF AWERICA, NA
4/2/2044 ... ISSUER PLC .. . | Currency..... . BATYDEB6GKMZO031MB27 |. 11/08/2023 |. 04/02/2044 |.... P AU 24,540,000 |..... 7.02/(6.55) |.. ...(23,981)|..... (2,866,984)(........... |-.... (1,419,908)f... ....(2,358,986).... 531,588
CSWAP: USD/! THAMES WATER
4/22/2028 .............. LIMITED wevveeeeenee Currency..... ES7IP3USRHIGC71XBUT1 | 01/24/2018 |. 04/22/2028 |........ceevveen feunnnn 44,066,500 |..... 3.83/(2.45) |.eeeeeeeeeeeennn [ e 328,411 |...... 1,585,675 [..cevvevnn |oenee 3,342,005 |.eeevveeeeeeennn [ (3,656,428)...cceeeemnneees feemenneeeeeennnn foreeeeens 369,588 | .......... B023 .....oeennnt
CSWAP: USD/GBP WELLS FARGO BANK,
4/24/2039 ... SOUTH WEST WATER LTD |D1 . | Currency..... NA. .. .. KB1H1DSPRFMYMCUFXTO9 . 04/04/2024 |. 04/24/2039 |.... P AU 34,591,830 |..... 6.16/(5.75) |.. .. (10,701)|..... (2,818,703)... (899,631)|... ....(3,220,016).... 643,088
CSWAP: USD/GBP BUK INFRASTRUCTURE
6/15/2029 ......ccee..en ISSUER PLC ...ovvenneeee [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.04/10/2014 |.06/15/2029 |......eeceeeeeen feunnnn 11,739,000 |..... 4.88/(4.51) |oeeeeeeeeeeeees foeeeeee [ 70,237 |...... 2,146,556 | ...covvnnns fennnnn 2,466,009 [.....oeeeennneees feeeenne (825,645)]..eeeeeeenes foeeeeennieeeeeenn [ons 116,826 | .......... B023 ...coeeennnt
CSWAP: USD/GBP NORTHERN GAS NETWORKS
6/26/2039 ......cceennnn LTD e [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 05/22/2019 |. 06/26/2039 |......eveeveeven feunnnn 23,421,000 ..... 4.02/(2.71) |ovemeeeeeeemnees foeeeemeeeeeenn [ 134,573 |..... (1,930,460)(....ccvvvnn fouenen 2,200,887 |.eeeeerieeeeeenn [ (2,182,082)[. e eeeeevmeees Joeemenneeeeeennnn foeeeeeens 438,124 | .......... B023 .....oeennnt
CSWAP: USD/GBP HEATHROW AIRPORT ROYAL BANK OF
6/27/2036 .............. LIMITED weveeiieeeeee [0 IR Currency..... CANADA ...eeviiinees ES7IP3USRHIGC71XBUT1  |. 03/27/2018 |. 06/27/2036 |......evueeeeen feunnnn 25,887,180 |..... 4.09/(2.61) |oveneeeeeeemnnaes foeeemmneeeeeeenn [ 200,791 |......... 809,790 [..evenneres fornnen 4,647,405 ..o [ (2,158, 472)[. e eeeeeeeeeee Joeeeeneeeeeennnn o 429,290 | .......... B023 .....oeennnt
CSWAP: USD/GBP GREAT PORTLAND ESTATES ROYAL BANK OF
6/5/2030 ..ccevrnnnnnnnn PLC eeeeeeeeee e [0 IR Currency..... CANADA ...eeeeiiees ES7IP3USRHIGC71XBUT1 | 02/16/2018 |. 06/05/2030 |...eeeueeveevnnn foenee 7,717,050]..... 4.21/(2.79) |oeeeeeeeeemeeees foeeeeees [ 57,49 |......... 180,129 [.eveneeees [ 737,664 [.oeeeeeeeeeeees Jeenenn (648, 721)[. e Jeeeeeeeeeeeies foeeeeennnn 85,710 [ wevvennnns B023 .....oeennnt
CSWAP: USD/GBP ABP ACQUISITIONS UK
TM7/2029 .............. LIMITED wevveeeeenee [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |...covvuuavveeen feunnnn 37,755,200 ..... 4.56/(4.38) |ovvuueeeeeemnnaes foeeeemneeeeeeenn [ 208,198 |...... 7,059,378 [.evveneeees foneee 7,819,370 |oeeeeeeeeeeeenn [ (2,642,084)]....cceeemmeeees Jeemenieeeeeennnn foeeeeeens 379,872 .oovunnnns B023 .....oeennnt
CSWAP: USD/GBP CADOGAN ESTATES
7/18/2039 .............. LIMITED weveeiieeeeee [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.07/18/2018 |.07/18/2039 |......evueveeen feunnnn 20,222,850 |..... 4.33/(2.79) |oeeeeeneeeeeeennn oo s 151,188 |..... (1,017,563) ..eeeeeeen |oenee 2,968,676 |..ccevveneeeeennn feunnn (1,828,214)]..eeeeeeeeees Joeeeeee e o 379,111 | et B023 .....oeennnt
CSWAP: USD/GBP PORTERBROOK RAIL WELLS FARGO BANK,
7/20/2031 ..o FINANCE LTD ............ [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 05/25/2016 |. 07/20/2031 |..ccevvuueeeaen feunnnn 14,717,000 |..... 3.83/(8.33) |-eeeeeeneeeeennn fereeeeeeeenieees feeeinanns 53,379 |...... 1,013,508 [..ooevvvvns |oeeee 1,550,672 [.coeeeeeeieeeees oo (1,179,493)]. oo eeeeeeeee e o 181,108 | .......... B023 .....oeennnt
CSWAP: USD/GBP SOUTHERN WATER WELLS FARGO BANK,
9/1/2031 ..ot SERVICES FINANCE LT . |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 06/03/2016 |. 09/01/2031 |...cevvvenereann feunnns 29,641,200 ..... 3.35/(2.78) |oeeueeeeeemnnaes foeeeemeeeeeeenn [ 116,556 |...... 1,686,076 | ..ccvvvnnns fennnnn 2,851,402 |oveeeeeeeeeie [ (2,406, 166)]. .. cevveeeeeeeeen fermmeereeemnnaees foeeennnnn 368,295 | .......... B023 .....oeennnt
CSWAP: USD/GBP CADOGAN ESTATES
9/12/2030 .............. LIMITED wevveeeeenee [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/25/2013 |. 09/12/2030 |..eevveuneevennn feunnnnns 9,637,500 ..... 4.57/(4.07) |oeeeeeeeeemneaes foeeeeeees [ 46,662 |...... 1,072,817 | eevvvens feeeenn 1,419,753 [ s (787,183 e eeeeeeeeeeeen [ eeeennees foeeeennnn 109,942 | .......... B023 .....oeennnt
CSWAP: USD/GBP CADOGAN ESTATES BANK OF AWERICA, NA
9/16/2034 ... LIMITED ... . | Currency..... . BATYDEB6GKMZ0031MB27 |. 07/16/2014 |. 09/16/2034 |.... P AU 14,142,150 ..... 4.13/(3.87) |.. .75,049|...... 2,836,769 [..ouuneeens fonnnne 3,369,071 |... . (973,082).... 214,700
CSWAP: USD/GBP CADOGAN ESTATES
9/16/2039 ......coeenenn LIMITED weveeiieeeeee [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 07/16/2014 |. 09/16/2039 |....eevvueveaen fennnnn 28,284,300 |..... 4.36/(4.09) |oeeumeeeeemnnaes foeeemmneeeeeeenn feeeees 156,873 |...... 5,673,538 | ..covvuunns feunnnn 7,200,899 |eeeeeeeeei [oees (1,946, 163)[...ceeeeeveeees foeeeeneeeeeennnn o 533,328 | ....cceeen B023 .....oeennnt
CSWAP: USD/GBP CADOGAN ESTATES BANK OF AWERICA, NA
9/16/2044 .............. LIMITED wevveiieeenee [0 IR [T 11T R N BATYDEB6GKMZ0031MB27  |. 07/16/2014 |. 09/16/2044 |........ceevveen fennnnn 12,427,950 |..... 4.64/(4.38) |oeenneeeeeemnnnes foeeeeeeeeeees [ 72,4% |...... 2,492,918 | .oeevvi fennnnn 3,380,282 |uueeeeeenniees foeeeee (855, 132)]- e eeeeeneeee foeermeneeeeeennnn fereeeeens 22,477 | weveeennns B023 .....oeennnt
CSWAP: USD/GBP BUK INFRASTRUCTURE WELLS FARGO BANK,
9/24/2030 .............. ISSUER PLC ....eeennneee [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 09/10/2015 |. 09/24/2030 |......evueeeeen feunnnn 10,499,200 ..... 4.39/(3.72) |eeeeeeeeeeeeennn feeeee s feeeeeinns 59,467 |...... 1,180,825 [....cccvvns |oenee 1,625,108 |-eevveeeeeeennnn o (802,055)]- e eeeeeemeeee feeeemmnneeeeeennnn fereeeeens 120,150 [ covveennns B023 .....oeennnt
CSWAP: USD/GBP SCOTLAND GAS NETIWORKS ROYAL BANK OF
9/27/2030 .............. PLC eeeeeeeeee e [0 IR Currency..... CANADA ...eeiviiees ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |...evvvuuneeeenn feunnnn 16,846,080 |..... 4.20/(2.74) |oeeeeeeeeenneees Joeeemneeeeee e 116,567 |....... (694,390)] ...cevvunns fernnnnnns 661,347 [.oeeeeeeeeeeees | (1,509, 751 eeeeeeeeee Joeeeeeeeeeeeeenn o 192,933 | .ooeeee B023 .....oeennnt
CSWAP: USD/GBP SOUTHERN GAS NETWORKS ROYAL BANK OF
9/27/2030 .............. PLC weeeeeieeeeeeees [0 IR Currency..... CANADA ...eeiieiees ES7IP3USRHIGC71XBUT1 | 06/27/2018 |. 09/27/2030 |...evvvuuneveenn feunnnn 16,714,470|..... 4.20/(2.74) |oeeeeeeeeeeneees foeeeemeeeeeeen [ 115,657 |....... (688,965)[ ...uveeeen [oeeeenen 656,181 [...cceveeneeeees | (1,497,956).. .o eeeeeeeeees foeeemeeeeeeennnn o 191,426 | .......... B0O23 ...coeeennns
CSWAP: USD/GBP THE GREAT ROLLING
9/30/2034 .............. STOCK COMPANY ......... Dl eienennns Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/19/2016 |. 09/30/2034 |[.......eoeeveeee fovnnns 54,982,600]..... 3.43/(2.36) [-eevvemnnereennnn froneeereniiineees Joeeiennns 276,501 |..... (2,709,102)f ..ovevvvven Joerees 1,180,996 |.oevvveeeeeeennnn fonnns (4,965,665)]- - eeeevnmnenes foerrrnnnareeeennnn froneeens 836,456 | .......... B023 .......ennns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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
CSWAP: USD/JPY FINANCIAL PRODUCTS
03/08/2035 .......een... EQUINIX JAPAN KK ..... [0 IR Currency..... INC o 0Z3V05H2G7GRS05BHJ91 | 01/19/2023 |. 03/08/2035 |......eveeveeen feunnnn 40,124,680 |..... 5.43/(2.13) |oeeeeeeeeeeeeenen [ e 697,725 |...... 4,470,952 | .ooovvnnnns fennnnn 5,641,487 |..eeeeeeeenne o (2,884,558)...cceeeeneeees foeeemnneeeeeennnn o 624,617 | .......... B023 .....oeennnt
CSWAP: USD/JPY SOUTHERN GAS NETWORKS MIZUHO CAPITAL
03/12/2038 ............. PLC eeeeeeeeee e [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 02/26/2025 |. 03/12/2038 |....evveueveeen feunnnn 49,120,050 |..... 6.01/(2.65) [-eeeeeemeeeeeeeee | [ 485,409 |..... (1,764,370)........... e (1,071,160 e (1,764,370)] e eeeeeeeeeeeeen [ foeeennann 875,483 .......... B023 ...coveennnt
CSWAP: USD/JPY
03/19/2034 ............. AFLAC INCORPORATED ... |D1 ............ Currency..... UBS AG, LONDON .... BFM8T61CT2L1QCEMIKS0 |.03/07/2024 |. 03/19/2034 |.......eceeveeen feunnnn 29,578,7%..... 5.48/(1.60) [-eeeeeeeeeneeeees | [ 564,556 |....... (WASTR)) I . 1,018,457 |.eeveeeeeeeenas [ (2,452,801)[...cceeeeeneeees feeemmmeeeeeennnn o 436,808 | .......... B023 .....oeennnt
CSWAP: USD/JPY MUFG SECURITIES
05/29/2035 ............. AFLAC INCORPORATED ... |D1 ............ Currency..... EMEA PLC ...t U7M81AY481YLIOR75625 |. 05/16/2025 |. 05/29/2035 |....evvvueveenn founnnn 47,992,329 |..... 5.72/(2.32) |eeeeeeeaeeeeeennn feeeeeeeeeeeeee s 144,350 |....... (377,639) ceveeeeees o 589,273 |eeeeeeeeiiees feeeees (377,839)]- e eeeeeneeee foeeemeneeeeeennnn fereeeeens 755,700 [ .oevunnnns B023 .....oeennnt
CSWAP: USD/JPY MIZUHO CAPITAL
05/29/2040 ............. AFLAC INCORPORATED ... |D1 ............ Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 05/16/2025 |. 05/29/2040 |.....evvueveeen feunnnn 16,383,252|..... 5.97/(2.65) |oeemueeeeeemennns foeeeemmeeeeeenn [ 48,067 |....... (128,915)[ .evveeeees o 820,572 |veeeeeeeeieees e (128,915))..eeeeeeeeeeee Jeeeemeeeeeeeeeeen fereeeeees 316,448 | .......... B023 .....oeennnt
CSWAP: USD/JPY DYSON FINANCE LIMITED
07/1172083 e | e [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/30/2023 |.07/11/2083 |...eevvveneveeen feunnnn 22,108,609 |..... 5.67/(1.37) [eeeeeeeeeeeeeeee | oo 476,522 |......... (45,152)] .cevvvnnnns fennnnn 1,913,002 [.eeeeiieeeees | (1,792,346). oo eeeeeeeee Joeeeeeeeeeeennnn o 313,358 | .......een B023 .....oeennnt
CSWAP: USD/JPY THERMO FISHER
09/06/2035 ............. SCIENTIFIC INC ........ [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 08/24/2023 |.09/06/2035 |.......eceeveeen feunnnn 30,853,620 |..... 5.65/(1.50) |oveumeeeeemnnaes foeeemmmeeeeceenn [ 632,427 |....... (300, 110)] .. oeevvves Joeenee 2,660,516 |...cevveneeeeennn fennnn (2,520,487 e eeeeeeeeeee Jeeemeeeeeeeennnn o 492,494 [ .......... B023 .....oeennnt
CSWAP: USD/JPY THERMO FISHER
09/06/2043 ............. SCIENTIFIC INC ........ [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/24/2023 |. 09/06/2043 |........ceeveeen feunnnn 13,712,720 ..... 5.95/(2.02) |-eevernnaeeeemnnn feeeeeeeeeieeees Jeeenennns 264,867 |....... (133,382)] ..cevvvenns fennnnn 2,004,760 |.oeevmrneeeeeennn fennnn (1,120,216)] e eeeeeeeeeeeen [ foeeeenens 292,480 | .......... B023 .....oeennnt
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN
11/07/2038 ............. LTD e [0 IR Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |. 10/19/2023 |. 11/07/2038 |....cevvuueeeeee founnnnn 9,811, 119/..... 6.31/(1.84) [oeeeeeeeeeeeeeee | oo 212,589 |....... (365,765)( .evvvneeee forneee 1,156,197 |oeeeeeeecee o (823,359)].ccvveeeeeeeennn feeeeeeeeiieeeeen s 179,334 | .......... B023 .....oeennnt
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN
11/07/2043 ............. LTD oo [0 IR Currency..... CITIBANK, N.A. .... ES570DZWZ7FF32TWEFA76 |. 10/19/2023 |. 11/07/2043 |.ceovveueeveennn feoeees 2,422,746 |..... 6.44/(2.12) |oeeneeeeeeemnees foeeeee [ 50,428 |......... (90,321)] cevvvvnns fees 400,861 [....cevvneeeeees Joeennnn (203, 319)]- e eeeeeees foeeemnneeeeeenen feeeeeeeens 51,916  ..ooeennn B023 .....oeennnt
CSWAP: USD/JPY ABP ACQUISITIONS UK MIZUHO CAPITAL
2/18/2036 .............. LIMITED wevveeeeenee [0 IR Currency..... MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02  |. 02/04/2025 |. 02/18/2036 |....ewueeveevnnn foeeeee 6,586,301 |..... 5.99/(2.25) |-eeeeeeneeeeeennn feeeeeeeeeeneees feeeiins 87,007 |....... (491,826)( ..evvnnes fonnees (POSTCTD A (4971,826)]... e eeeeeneeeee foeeemnneeeeeennnn foreeeeens 107,439 .......... B023 .....oeennnt
CSWAP: USD/JPY DH JAPAN FINANCE SA WELLS FARGO BANK,
5/11/2032 ..oveeeeennn (DANAHER CORP) ........ [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 05/02/2017 |. 05/11/2082 |...cevvvueveaen feunnnn 34,765,556 |..... 3.69/(0.65) |-vvuueeeeemnnnes foeeeemmieeeeennn [ 551,526 |...... 7,765,655 [..oveneeees fonnees 8,000,463 |..ccevveeeeeennn feunnn (2,184,420)]...oeeeeeeeees Joeemeeeeeeeeneen o 455,565 | .......... B023 .....oeennnt
CSWAP: USD/JPY COSTCO WHOLESALE JAPAN
8/22/2029 .............. LTD e [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.08/01/2019 |. 08/22/2029 |.......eeeeeeen feunnnn 14,132,644 |..... 2.97/(0.28) |oeenueeeeemnnaes foeeemmneeeeeeenn [ 194,335 |...... 3,540,376 | ..ccvvvnnns fennnnn 3,389,613 |.eneeeeeeieees e (856,965)]-- e eeeevnneee feeeemnnnaereeennnn fereeeeens 143,916 | .......... B023 .....oeennnt
CSIAP: USD/NOK GOLDCUP 101311 AB PUBL CREDIT AGRICOLE CIB
10/3/2034 ... . | Currency..... . 1VUV7VQFKUOQSJ21A208  |. 07/25/2024 |. 10/03/2034 |.... R 39,667,759]..... 6.00/(5.52) [.. ..5,662]..... (3,886,188)]....cccvvns |oenee (83,435,152)|... ....(4,746,708).... 603,737
......... 6.33/ (3
CSWAP: USD/NZD ORION NEW ZEALAND INZDBBRFRA+186.0
1172172033 ............. LIMITED wovvveine [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/25/2023 |. 11/21/2033 |.....cevvevvvnen founnns 33,674,280 [0 bps)  |eeeieiiiiiiinns [ i 95,356 |..... (1,413,205)] .eevvvnnnnn [ L2073 R (2,705,027 eeeeevnnnnnees fovvennnnneeiinnns [ 487,987 | .......... B023 ......eennnt
......... 6.43/(3M
CSWAP: USD/NZD ORION NEW ZEALAND INZDBBRFRA+198.0
11/21/2035 ............. LIMITED wevveiieeenee [0 IR Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 10/25/2023 |. 11/21/2035 |...coevveneeeeen feunnnn 21,323,160 [0 bps)  |eeeeeeeiieeeeenen fereeeeeeeneees feeeeneeans 58,498 |....... (894,867)[..cuvveees foeeaennne IR 7 IR (1,712,872)] e [ Joeeeenens 343,826 | .......... B023 .....oeennnt
CSWAP: USD/SEK GOLDCUP 101311 AB PUBL
10/3/2034 oo [ [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 07/25/2024 |. 10/03/2034 |.......eeeeveeen founnns 34,637,116 |..... 6.06/(4.45) |oveeeeeeeemnnaes foeeeemeeeeeenn [ 192,761 |..... (4,781,346 .....cccee | (5,124, 709)[....cceeereeeeee Joeee (5,420, 783)[..ceeeeeeneees foeemeneeeeeennnn o L7700 T . B023 .....oeennnt
CSIAP: USD/SEK NORDIQUS CREDIT AGRICOLE CIB
10/3/2035 .............. INFRASTRUCTURE AB ... |D1 ..eeeeennees [T 11T R N 1VUV7VQFKUOQSJ21A208  |. 02/06/2025 |. 10/03/2035 |..eeeeeeveevennn foeeees 2,918,618(..... 6.12/(4.36) |-evnmeeeeemnnnns foeeeeemeeeeeas [ 12,087 |....... (424,646)] ...ccvvnnns |ounnnnn (415,049))...eeeeennieee foeeeees (424,646)]...ceeeeeenneees |oeeemnnieeeeeenen feeeeeeeens 46,757 | cevvennnns B023 .....oeennnt
CSIAP: USD/SEK NORDIQUS CREDIT AGRICOLE CIB
10/3/2039 ...oovvnnnnnns INFRASTRUCTURE AB ... D1 ......e...et CUTTENCY..oee |uveeriiiinnnnnniinnnnns 1VUV7VQFKUOQSJ21A208  |. 02/06/2025 |. 10/03/2039 |....eveevevenns foreernes 4,742,755)..... 6.32/(4.57) |oeemuaereeemnnnns fooeremnnneeeeenn fenees 19,012 ....... (690,050 vevvennenee foaenns (695,442)]. «cvvvuneeeeennnn foeeees (690,050)f- ..o eevvnmneeeeens Jormnnnreeenennnas foaeeennnns 89,576 ..evunnnns B023 .......ennnt
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (44,258,856) 885,502,616 | XXX | 1,158,868,628 16,386,004 [ 822,464,556 243,754,452 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (103,288)  (44,406,844) 885,401,300 [ XXX [ 1,161,922,512 16,386,004 [ 822,464,556 1,072 247,084,576 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
FSIP: 015 2.600000  [Fixed Income Portfolio Interest Chicago Mercantile 5. 12/ (SOFR+11.4
8/26/2032 ..evevevee [ e Dl e Rate........... Exchange ............ 549300LCO2FLSSVFFR64 . 02/14/2008 |. 06/11/2029 |..vvevevvrvans |ovnnae 38,500,000[5 bps)  |eeeeeeeeeens [ foe 125,604 |.vevveveerereeens | eeeeeenens oo 2,282,609 |- Joreeeeeeeeen oo oo [ 382,619 | .o BO3M ..veee.
FSIP: 01§ 2.614000  [Fixed Income Portfolio Chicago Mercantile
8/23/2027 ..oovvvviieees | e [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 08/22/2022 |. 08/26/2032 |.....evvvnvvvenn founns 150,000,000 |..... SOFR/(2.60) [vvverevevnennnns foovrvnnnieeeiinnn [ e 8,888,553 [..uuueeens [ 8,888,553 |..... (VLU 7/<)) AR RO RN R, 2,007,004 | .......... BO311 ..........
FSIP: 015 2.652000  [Fixed Income Portfolio Chicago Mercantile
8/26/2047 .oovveerns [ e D1 e Duration..... Exchange ............ 549300HNAUKVIE2R3U73 . 08/22/2022 |. 08/23/2027 |..vvvvvevnvnias fonee 250,000,000 ......SOFR/(2.61) |-vvveverevrees foorerereiiiirins foone 2,323,565 |...... 4,573,230 [ eoveeenns [ovne 4,573,230 [..... (4,748,472)) v Joveeeeieeeens feeeeeeeeees [ 1,831,984 | eovnnee BO3M .eveee.
FSIP: 015 2.690000  [Fixed Income Portfolio Chicago Mercantile
TI22/2031 oovviiiiies | [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 12/26/2023 |. 08/26/2047 |.....evvevvvenn fonnns 150,000,000 |..... SOFR/(2.65) |..... 14,912,071 [ [ e 29,114,261 [..eeeeeeeen | 29,114,261 |....... (586,885)[.....ccvvvvnnnnens foevnnnnereiiinins [ e 3,531,366 | .......... BO311 ..........
FSIP: 015 3.590890  [Fixed Income Portfolio Chicago Mercantile
2/9/2033 SOF vveves [ o, Dl e Duration..... Exchange ............ 549300HNAUKVIE2R3U73 | 07/19/2022 |. 07/22/2031 |.evvevvrvrianes |ovnnae 68,000,000 |......SOFR/(2.69) |..vrvrvererrans foovennriiiniaianes focenes 571,780 |...... 2,995,071 [ oo v 2,995,071 |..... (2,399, 747)] v oo oo o 837,188 | ...o.... BO3M .vovenes




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¥1°903
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Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence |Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts (Paid) Paid Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
FSP: 018 3.707000  [Fixed Income Portfolio Chicago Mercantile
2/26/2034 SOF .ovvnee [ v [ Duration..... Exchange ............ 549300HN4UKVIE2RU73 . 02/07/2024 |. 02/09/2033 |....eeveevevee. 50,000,000 f...... SOFR/(3.59) [.vevveverervenins [rvereirieiniens foeeivieinieinns oo 147,068 147,068 |....... (826, 440). v [rrereieieeees [ o 690,071 | veveevenr |BO3T i
FSHP: 018 3.714000 Chicago Mercantile
2/26/2034 SOF ......... Liability Hedge ...... Exhibit 7 ... |Duration..... Exchange ............ 549300HN4UKVIE2RU73 . 02/26/2024 |. 02/26/2034 ... 125,000,000 |.....S0FR/(3.71) |-vevvveveeenne (1,032,338) (1,032,338)]-..... (3,943,022 .vcoveveneavenen fooveerenienenienen foerenieeninenins [ 1,839,853 | .....c.... [BOSMT .o
FSWP: 015 3.745600  [Fixed Income Portfolio Chicago Mercantile
8/18/2040 SOF ...oovvn [ v [ Duration..... Exchange ............ 549300HN4UKVIE2RU73 . 02/26/2024 |. 02/26/2034 ... 125,000,000 |.....S0FR/(3.71) |-vevvvevrinnne (1,091,801) (1,001,801)f...... (3,945, 744).....ervenrreens foreeeeieeiens foeveireinees oo 1,839,853 | .....c.... [BOSMT .o
FSWP: 015 3.811420  [Fixed Income Portfolio Chicago Mercantile
1/26/2038 SOF ...vvvee | erreeerreenieenieeneae [ Duration..... Exchange ............ 549300HN4UKVIE2R3U73 . 08/16/2023 |. 08/18/2040 |......eoevevee. 100,000,000 [...... SOFR/(3.75) [..vevvuvevereares |orereererinierians foeerenirieienienes oo 1,705,140 | v v 1,705,140 ... (2,368,383)] cvcverereerenes foovreerieerienes foerereinnenins oo 1,945,842 | .......... [BO31T ..o
FSP: 015 3.818000  [Fixed Income Portfolio Chicago Mercantile
2/21/2034 SOF .ovenes [ [ Duration..... Exchange ............ 549300HN4UKVIE2RU73 |, 01/26/2024 |. 01/26/2038 |.....veevevee. 100,000,000 [......SOFR/(3.81) [o.vvereeverrrens forereereenieinns foeveererieinienen oo 993,853 [ veuvvens ferrene 993,853 [..... (1,318,727 cevevevrrecnes fooerereereesiees foeevieinecnns e 1,773,666 | ....oever |BO3TT e
FSP: 015 3.821000 Chicago Mercantile
2/21/2034 SOF ......... Liability Hedge ...... Exhibit 7 ... |Duration..... Exchange ............ 549300HN4UKVIE2RU73 . 02/16/2024 |. 02/21/2034 |....evreveee. 100,000,000 ... SOFR/(3.82) [¢.veuveveearens |rrerreeerenerinns foeveeerieinienes oo 48,843 [ .oveeeis [ 48,843 [..... (1,034, 448) ..o | oo o 1,470,719 | .ovveeen [BO3TT e
FSP: 015 3.834900  [Fixed Income Portfolio Chicago Mercantile
2/13/2038 SOF ......... D .. . |Duration..... Exchange ............ 549300HVAUKVIE2R3U73  |. 02/16/2024 |. 02/21/2034 |.... 100,000,000 |...... SOFR/(3.82) |.. 36,795 [.....(1,035,080)(...cvevvvenervens |orereereneeieninns foereeerieisiees e 1,470,719
FSIP: 01S 3.919300 Chicago Mercantile
2/21/2038 SOF ......... Liability Hedge ...... Exhibit 7 ... |Duration..... Exchange ............ 549300HN4UKVIE2RU73 . 02/09/2024 |. 02/13/2038 |....vevenvevee. 100,000,000 ......3.83/(SOFR) [...cvevvrvenenene (1,740,826) (1,740,826)|......... (150,578)f. v [ foeeenneinees oo 1,777,138 | oot |BO3T e
FSWP: USD 3.705300  [Fixed Income Portfolio Chicago Mercantile
2/24/2032 SOF .o [ [ Duration..... Exchange ............ 549300HN4UKVIE2RU73 . 02/16/2024 |. 02/21/2038 |....eevreievee. 150,000,000 |......3.92/(SOFR) [..cvevvevenenene (1,990, 752) (1,990,752)|......... (203,859 vveevevenean forereneeieneeiees oo e 2,668,018 | ..........[BO31T ..........
FSHP: USD 3.706500 Chicago Mercantile
2/24/2032 SOF ......... Liability Hedge ...... Exhibit 7 ... |Duration..... Exchange ............ 549300HNAUKVIE2RU73 . 02/23/2024 |. 02/24/2032 |....eevreievee. 50,000,000 ......SOFR/(3.71) [evevrverininens (547,990) (547,990)...... (1,619, 141)]-.ceveviians foreerieerieenns foereeenieeninies oo 645,055 | .......... [BO31T ...
FSP: USD 3.706530  [Fixed Income Portfolio Chicago Mercantile
2/24/2032 SOF .evve [ [ Duration..... Exchange ............ 549300HNAUKVIE2RU73 . 02/23/2024 |. 02/24/2032 |....eevreievee. 50,000,000 ......SOFR/(3.71) [rvevrveriennns (551,542) (551,542)].... (1,619,079 .vcvvveveveves oo foreineiieiens [ 645,055 | .......... [BO31T ...
FSP: USD 3.783200  [Fixed Income Portfolio Chicago Mercantile
2/23/2039 SOF ......... e D1 Duration..... Exchange ............ 549300HNAUKVIE2RU73 . 02/23/2024 |. 02/24/2032 |....eevreveee. 50,000,000 ......SOFR/(3.71) [rvevrveriennns (551,630 ... (551,630).....(1,619,078)]..c.eveeevecnns forererieerieenns foereereninenines oo 645,055 | .......... [BO31T ...
FSHP: USD 3.785000 Income Portfolio Chicago Mercantile
2/23/2039 SOF .o [ [ Duration..... Exchange ............ 549300HNAUKVIE2RU73 . 02/23/2024 |. 02/23/2039 |.....venieeee. 50,000,000 |.....3.78/(SOFR) [.cvvvevenenene (1,063,698) (1,063,698)|......... 226,159 [.vvveveierenien feoreerieeneens e o 923,995 | ..eeevenr |BO3T i
FSHP: USD 3.975200 Fixed Income Portfolio Chicago Mercantile
2/22/2039 SOF ..oovvve [ oo [ Duration..... Exchange ............ 549300HNAUKVIE2RU73 . 02/23/2024 |. 02/23/2039 |....evenvevee. 50,000,000 |.....3.79/(SOFR) [...cvvvevenenene (1,057, 150) (1,057,150)|......... 226,502 [.vvveviierrin [ e o 923,995 | ..oeevenr |BOSM i
SIP: 01S 2.002000 Fixed Income Portfolio Chicago Mercantile
12/31/2035 oveveiees e [ currency..... Exchange ............ 549300HNAUKVIE2RU73 . 02/22/2024 |. 02/22/2039 ..o 100,000,000 ......3.98/(SOFR) [..cvevvevenenene (1,308,949) (1,308,949)|......... (538,799 veveneveneane foeereneeieneniees oo [ 1,847,805 | ...oeeene [BOSTT e
SIP: 01S 2.005000 Fixed Income Portfolio 2.00/ (SOFR+(77.
12/31/2040 v e [ Duration..... SOCIETE GENERALE .. O2RNESIBXP4ROTDBPUA |.07/05/2022 |. 12/31/2035 |..veveeeeee 16,990,510 [40) bps)  feeeriieieienne (1,904,088) (1,904,088)|......... 814,773 | e oo [ 275,403 | .oee... [BOSHT <.
SIP: 01S 2.00527 Fixed Income Portfolio 2.01/(SOFR+(83.
12/29/2045 ... . |Duration..... SOCIETE GENERALE .. O2RNESIBXP4ROTDBPUA |.07/05/2022 |. 12/31/2040 |.... 22,658,202 [70) bps) (4,039,100)| ... (4,039, 100)|.... 446,244
SIP: 01S 2.364000 Fixed Income Portfolio 2.01/(SOFR+(110
4/13/2027 ... . |Duration..... SOCIETE GENERALE .. O2RNESIBXP4ROTDBPUA |. 06/28/2022 |. 12/20/2045 |.... 62,286,009|.50) bps) ... (12,629,966) ... o (12,629,966)].........609, 743 [.vveveereeeeis [oeeeieeeieeriens oo oees 1,410,483
SIP: 01S 2.436000 Fixed Income Portfolio Interest Chicago Mercantile 2.36/ (SOFR+42.8
10/30/2030 evvveeiris e [ Rate....con. Exchange ............ 549300LCO2FLSSVFFRE4 . 03/17/2015 |. 04/13/2027 |...vvrnevee. 8,500,0003 bps)  feeerereiiiinine (236,812) (236,812)|......... 159,593 |- vvenveveierens Jooreerenneeneeen oo [ 56,802 | .....c.... [BOSIT .o
SIP: 01S 2.491000 Fixed Income Portfolio Chicago Mercantile
T/26/2028 .o [ [ Duration..... Exchange ............ 549300HN4UKVIE2RU73 . 07/26/2022 |. 10/30/2030 |....eevrnievee. 250,000,000 |..... SOFR/ (2.44) |.c.vevrennnes 12,417,739 12,417,739 [+ (8,667,082)] vevvevenearenes foeveerereenenienes foererieininenins [ 2,887,740 | ....o.... [BO3IT .
SIP: 01 2.541000 Fixed Income Portfolio Chicago Mercantile
8/15/2033 .o [ e [ Duration..... Exchange ............ 549300HN4UKVIE2RU73 . 07/22/2022 |. 07/26/2028 ... 50,000,000 [...... SOFR/(2.49) [.vvvveverueres [oerveerieeniens |oeeend70,213 [ 1,340,957 [ v [ 1,341,957 | (1,264,087 [ i o 438,319 | ...coc... [BO3IT e
SIP: 01 2.778000 Fixed Income Portfolio Chicago Mercantile
12/31/2043 ... Exchange ... 549300HN4UKVIE2R3U73 . 07/26/2022 |. 08/15/2033 |.... 250,000,000 |...... SOFR/ (2.54) 18,905,979 |... 18,905,979 [..... (9,070,434)| .cveveveerrenns forveererieeriees foeeririineins [ 3,564,475
SIP: 0IS 2.788554 2.78/ (SOFR+(8.7
12/31/2043 ... Real Estate ............ Schedule A .. |Duration..... SOCIETE GENERALE .. O2RNESIBXP4ROTDBPUA |. 06/09/2022 |. 12/31/2043 |....coveveven. 63,119,2875) bps)  |eerieeiriienne .....(13,539,405) ....(13,539,405)|......... 947,981 |- oo oo s 1,357,984 | ..........[BO31T ..........
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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: 018 2.797500 Fixed Income Portfolio 2.79/ (SOFR+(6.7
12/3172043 oo [ [0 IR Duration..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/13/2022 |. 12/31/2043 |....oevveeeeeeen feunnnn 63,242,837 15) bps)  feeeeeeeeieiieeees e o (424,307)|... (13,598,871)]........... ... (13,598,871)......... 952, 141 |oeeeeeeeeeee o e s 1,360,642 | .......... BO311 ..........
SIP: 01S 2.812500 Fixed Income Portfolio .
12/3172088 vvveiees [ oo [0 IR Duration..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/25/2022 |. 12/31/2043 |......evvvvvvven founnns 69,921,526 100) bps)  feeeeiiiiiiiis i [ (454,151)|... (14,496,976)]........... ... (14,496,976)|...... I CZ TR 0/CN R RO R R 1,504,332 [ coevnennns BO311 ..........
SIIP: 018 2.820568 Fixed Income Portfolio 2.81/(SOFR+(7.2
12/3172043 oo [ [0 IR Duration..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 07/07/2022 |. 12/31/2038 |...eevvveneeeeen feunnnn 38,043,56210) bps)  feeeeeeeeiiiieeees e e (249,072)|..... (5,388,908)(....ceeee |onnen (5,388,908)...... 1,185,711 [ e e o 699,224 | .......... BO311 ..........
SIP: 01S 2.851000 2.82/ (SOFR+(5.0
8/16/2029 .............. Duration..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/30/2022 |. 12/31/2043 |......evvvvvvven founnns 37,545,9000) bps)  feeeeiiiiiiis i [ (250,429)..... (7,957,303)] .ecvvvnnnnn fennnn (7,957,303)f......... £515T. 0 T O EORRR R AR RN 807,784 | .......... BO311 ..........
SWP: 018 2.877137 Chicago Mercantile
12/31/2044 ... . |Duration..... Exchange .... 549300HNAUKVIE2R3U73  |. 08/24/2022 |. 08/16/2029 |.... A 200,000,000 |..... VAR 13) N N R N 1,626,436 |...... 4,506,414 | ..covvnnnnn [ennnnn 4,506,414 |..... (5,968,953)]..cvvvneiiinnnnns foovrevininiiiiens e oo 2,032,611 .|BO311 ..
SP: OIS 2.920275 2.88/(SOFR+4.10
12/3172043 ............. Duration..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 08/31/2022 |. 12/31/2044 |......eevvvvvven fonnnnn 38,537,768 ops) | [ [ (262,500)|..... (8,766,206)] ....ccvvvnn |onee (8,766,206)|......... 431,624 | [ [ [ 851,279 [ .......... BO311 ..........
SIP: OIS 2.954200 2.92/(SOFR+(9.3
9/6/2029 ....cevvnennnns Duration..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/01/2022 |. 12/31/2043 |....oevveeeeeeen feunnnn 43,116,168 (0) bps)  eeeeeeeeeeemen foeeeeeeeeeeenn [ (254,404)..... (8,225,865)] ..ccvvunnns fennnn (8,225,865)|......... 649,043 ..o o [ [ 927,626 | .......... BO311 ..........
SiP: 01S 3.000980 Chicago Mercantile
3/6/2064 SOF .......... Duration..... Exchange ............ 549300HNAUKV1E2R3U73  |. 09/07/2022 |. 09/06/2029 |...evveeeveeenn feunnn 400,000,000 |..... SOFR/(2.95) [+evevmmmneeeeennn foeeeeeeemnnieeees Joeeee 3,019,029 |...... 7,605,815 [ .eeeneenns fonnnns 7,605,815 [... (11,877,884)|....ccceeeeenees |oeemmneeeeeennn oo e 4,093,429 | .......... BO311 ..........
SIIP: 018 3.031000 Fixed Income Portfolio Chicago Mercantile
6/5/2034 ... . |Duration..... Exchange .... .. 549300HN4UKV1E2R3U73 . 03/06/2024 |. 03/06/2064 |.... N TP 100,000,000 |..... 3.00/(SOFR) |.. o ]ee. (11,489,193) ... ... (11,489,193)f..... (4,714,805)[-..ceeeeeeeeeeen Jormeeeeemniees Joeeeeeeeeeeeennn feees 3,110,852 .|BO311 ..
SIIP: 018 3.043000 Incore Portfolio Chicago Mercantile
TI22/2082 ..o | e [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 12/01/2022 |. 06/05/2034 |......eveeeveeen feunnnn 75,000,000 |..... SOFR/(8.03) [+eeveeenaeeeeennn feemeeeeemnieeeee Joeeeennns 541,992 |...... 3,508,376 [...oeeeees fonnnnn 3,508,376 |..... (2,643,524)]...ccevnaeeeeennn feoeeeeeemneees feeeeeeeeeeeeeen fees 1,121,055 .......... BO311 ..........
SIIP: 01 3.387850 Fixed Income Portfolio Chicago Mercantile 3.04/(SOFR+26. 1
10/1/2026 SOF ...oevvvs [ eemmmminieeeeiiiieeeees [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 07/19/2022 |. 07/22/2082 |..cevvvvnnrvvnnn fonnnn 110,000,000 16 bps)  |oeeeeieiiiiiiien [ [ (875,473)|..... (5,356,465)] ..cevvnnnnn fennnn (5,356,465)|...... 3,946,413 |eeveeiieiiin [ [ e 1,461,982 .......... [0} IR
SIIP: 01 3.454900 Fixed Income Portfolio Interest Chicago Mercantile
6/23/2026 SOF ......cc. |eeeeermmmniieeeeeiiiinns [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/27/2024 . 10/01/2026 |.....evvnnvvvenn fonnns 105,000,000 |..... RIS VA R 13 ) N R AR N (546,768)....... (456,897)( .evvunnenn fonnnnns (456,897)|........ 820,786 [.oevvveeneiiinnn frreeeeniinees fevennineeeeiinnn [ 588,092 [ ...eennnns [0} IR
SIIP: 018 3.472570 Fixed Income Portfolio Interest Chicago Mercantile
2/6/2051 SOF .......... JU 1) Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/19/2024 |. 06/23/2026 |......eevvvvvenn founns 100,000,000 |..... VA1) FRN (AR R 486,026 |......... 409,583 | ... 409,583 |....... (G TN )] R RN R RN 495,182 .[BO311 ..........
SIIP: 01 3.489000 Income Portfolio Chicago Mercantile
2/172082 SOF ...oevvvvn | oo [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/02/2024 . 02/06/2051 |...evvvunnvvnnn founns 100,000,000 |..... KR YVAC 03 ) N R [T PRI R (8,003,880)] ...cevvvnnn |oenee (8,003,880),..... (AR ECTRCESK ) PR RPN TR RN 2,530,905 | .......... BO311 ..........
SIIP: 018 3.513700 Fixed Income Portfolio Chicago Mercantile
47172026 SOF ...cevvvvn | oeeeeeeeniiee e [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/01/2024 |. 02/01/2042 |.....evvvnvvvnn feunnns 50,000,000..... 3.49/(SOFR) [-vvvvvrnveevinnn feonrereeviiinnees fovvinieeeeiinnns [ (2,652,287)] .cevvvnnnnn feunnn (2,652,287)........ [CICIOINC[0/: 1 AR RN R AR 1,018,661 .......... [0} IR
SIIP: 01 3.538600 Fixed Income Portfolio Interest Chicago Mercantile
3/23/2026 SOF ......... |coeeeeeemiiieeeeeiiiinnns [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/27/2024 |. 04/01/2026 |.......evnvvvven founnns 70,000,000 |..... KIS VACS V) N R AR RN (302,397)|........ (271,085)[ cevveneaas fonnnns (271,085)f......... 262,804 [.eniiiiiiiinees Joereiineeeeeiies [ fe 303,800 | .......... -0} IR
SIIP: 018 3.594390 Fixed Income Portfolio Interest Chicago Mercantile
2/6/2036 SOF .....cevvn | eveeeemmnniieeeeeeiiinns [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/19/2024 |. 03/23/2026 |......eevnvvvvnn feunnns 15,000,000 |..... SIS VA YD N RN RN R 62,918 |.......... 55,422 [.oeeeiiiis | 55,422 |......... [V (61e) O KU [ R, 64,026 | .......... BO311 ..........
SIIP: 01 3.598000 Fixed Income Portfolio Chicago Mercantile
3/5/2034 SOF ....coovve | eeeeeemmniiiiee e [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/06/2024 |. 02/06/2036 |......eevvvvveen founnns 75,000,000 |..... LU VAT N R (PO RPPPIRPRRR AR 648,079 [..evvneeens s 648,079 |..... [3< VAR R K)) R KPR R RN 1,221,543 | ..ooeeeens BO311 ..........
SIIP: 01 3.632000 Fixed Income Portfolio Chicago Mercantile
6/13/2028 ..oevriiiiies | [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/05/2024 |. 03/05/2034 |.....evvnvrvvnnn founns 100,000,000 |..... VYA 1V D N FO RRRTUUIN FRRURT RPN 953,970 | .eeevvennnn [ 953,970 |....... [TV E)) R R R RN 1,473,510 | .......... BO37 ..evvnnnnnns
SIIP: 01 3.655300 Fixed Income Portfolio Interest Chicago Mercantile
12/23/2025 SOF . . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73 . 06/06/2023 |. 06/13/2028 |.... A 500,000,000 |..... 3.63/(SOFR) |..evvvvennnvevinnn foeereeeeeinninnnns |oeenn (2,163, 546)f........ 2,938,834 |..ccevnnnnn [ennnnn 2,938,834 |...... 9,941,817 [ccoooiiiiiiiiiins e [ | 4,298,375 | .......... BO31 ...
SIIP: 01 3.667500 Fixed Income Portfolio Interest Chicago Mercantile
10/19/2029 ..ovvvvviees [ oo [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 09/19/2024 |. 12/23/2025 |......evvnvvvvnn founnns 15,000,000 |..... SOFR/(3.66) |-vvvveeverennnnns foovrvvnniiiiiiins fennnns 54,405 |.......... 2,419 [ 2,49]......... [ReZN02E(C)) R AR RN RN 52,080 [ ..evunnnnn BO311 ..........
SIIP: 018 3.667500 Fixed Income Portfolio Chicago Mercantile
3/28/2034 SOF ......cce | eoeeeemmniiiee s [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 10/18/2022 |. 10/19/2029 |.....evvnnrvvnnn feunns 200,000,000 |..... SOFR/(3.67) [cvvvnnvevevnnnnnns Joovvvnnniieiiinns s 768,769 |..... (1,672,827 .eevneeccn | (1,672,827)..... (5,526,970)]..cvvnveeevinnnnns foovrrvinininieens e oo 2,075,295 | .......... BO311 ..........
SIIP: 018 3.675400 Fixed Income Portfolio Chicago Mercantile
3/27/2034 SOF ......... Exchange .... 549300HNAUKVAE2R3U73  |. 03/28/2024 |. 03/28/2034 |.......evvvvven ovnnns 50,000,000]..... SOFR/(3.67) |.. .89,364....... (122,321)] ... (122,321) 739,423 . [BO311 ..
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SIIP: 01 3.691650 Fixed Income Portfolio Chicago Mercantile
3/20/2033 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/27/2024 |. 03/27/2034 |.....evvvnvvvnn feunnns 50,000,000..... SOFR/(3.68) |.vvvveeevevnnnnns foovrvvnniiiiiinn [ 89,342 1....... (152,486)( ..vvvnneen [onnnns (152,486)|..... (1,621,498)[....cccvvvnnnins feernneniiiii [ e 739,307 | cevvnnnnns BO311 ..........
SIP: 01S 3.702250 Chicago Mercantile
3/24/2034 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 03/20/2024 |. 03/20/2033 |......cevvvvnnes ouenn 50,000,000..... SOFR/(3.69) |.vvvvvnnvivvnnnn oo i [ (510,509 ... (510,509)|...... (1,570,864)|. 694,893
SIiP: 01S 3.708160 Chicago Mercantile
2/5/2034 SOF .......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/22/2024 |. 03/24/2034 |......evvvvvvvnn founnns 75,000,000 |..... SOFR/(3.70) |vvvnnrevvnnnnnns foovvvvninineiiinn fonns 132,882 |....... (381,563)[ cevvnneans fonnnns (381,563)|..... (X702 2D O RPN TR RN 1,108,440 | .......... BO311 ..........
SIP: 01S 3.722600 Chicago Mercantile
3/12/2038 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/05/2024 |. 02/05/2034 |.....evvnvrvvenn founnn 100,000,000 |..... SV VAC TR DN FOOR KRR TR P 462,879 [.eevnneenns o 462,879 |..... (1,038, 199)[..cevvvveeiiiees Jorneeeeiiiiees foevevniinneecinns fees 1,466,988 | .......... BO311 ..........
SIIP: 018 3.732700 Fixed Income Portfolio Chicago Mercantile
3/26/2034 SOF ......... JU 1) Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/12/2024 |. 03/12/2038 |.....evvvnvvvenn feunnns 50,000,000..... 3.72/(SOFR) [-vvvvvvnnveevinnn feoereerieinnenes fovveninieciinnns [ (1,163,183)f ..evveeeeen [ (1,163,183)....... [QIVZN0Z3 D R IR R RRRR 891,167 | ..........|BO311 ..........
SIIP: 01 3.739500 Incone Portfolio Chicago Mercantile
5/2/2026 SOF .......co |eeeeermmnniieeeeeiiiinns [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/26/2024 |. 03/26/2034 |......eevvvvvven feunnns 50,000,000..... SOFR/(3.73) |oevvvvveniieivnnn feoenereiiininees foeviinnnns 82,629 [....... (367,036)( +evvnnenns fornnnne (367,036)f..... [QICPZ TR EcT)) FORR RRUUUR R PR 739,192 | .......een [0} IR
SIIP: 018 3.742200 Fixed Income Portfolio Interest Chicago Mercantile
47272027 SOF ...coevvvn | eeeeeeeeniine s [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/30/2025 |. 05/02/2026 |......euvvvvvnn founns 150,000,000 |..... SOFR/(3.74) |oevvvveeeiviinnn feoeeiiiiiieenes v 145,240 |......... 291,688 [...ooeeees [oennnnn 291,688 |......... ARG R KRR PR TN 686,713 | .......... [0} IR
SIIP: 018 3.742400 Fixed Income Portfolio Interest Chicago Mercantile
3/20/2032 SOF ....ooeee | eeeeeeeeiiiee e [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/31/2025 |. 04/02/2027 |.....evvvnvvvvnn founnns 65,000,000..... KILYAC V) FRT (AR TN (97,310)f......... 206,966 [....coeeees [orreennn 206,966 |......... 206,966 [....ooevvenennnins foevenineneiiniin [ fe 430,691 .......... BO311 ..........
SIIP: 018 3.743700 Fixed Income Portfolio Chicago Mercantile
2/26/2032 SOF ....cooee | eeeeeemeiiieee e [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/20/2024 |. 03/20/2032 |.....evvvnvvvnn founnns 50,000,000..... SOFR/(3.74) |.evvvveeneiivinnn feoeeeeeeviiinnees fovviinnnns 86,436 |....... [(CSVET5)) U (652,445)..... (1,602, 701)].ccevveeeevinnnnn [ i e 648,365 .......... BO311 ..........
SIIP: 01 3.746600 Fixed Income Portfolio Chicago Mercantile
3/25/2034 SOF ...evvves | eeeeeeeeiiiiiee e [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/26/2032 |....evvvnrvvvnnn founns 125,000,000 |..... SOFR/(3.74) |oevvvveeiiviinnn oo e 265,09 |..... (1,653,332)] .cevvvnnnnn fennnn (1,653,332)..... [CRVCTATY) FR KPR PR RN 1,613,301 ... BO311 ..........
SP: 01S 3.746820 Chicago Mercantile
2/26/2032 SOF ......... Liability Hedge ...... Exhibit 7 ... |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 03/25/2024 |. 03/25/2034 |.... A 125,000,000 |..... SOFR/(3.75) |.. ...204,093 |..... (1,047,435)] .cevvvnnnns fennnn (1,047,435)|..... (4,063,249)]..cvvnniiiinnnnns foovrenininineeens o oo 1,847,689
SIIP: 01 3.749000 Fixed Income Portfolio Chicago Mercantile
3/22/2039 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/26/2032 |....evvvnnrvvnnn founns 125,000,000 |..... VA G ) TN R TR 263,741 |..... (1,676,433) ..evveeeeen | (1,676,433)|..... (4,089,338)]..cvvnneeecinnnnns foovrrvininineeins e foeeens 1,613,301 ... BO311 ..........
SP: 01S 3.755600 Chicago Mercantile
3/21/2034 SOF ......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/22/2024 |. 03/22/2039 |.....evvvnvvenn founnns 50,000,000..... 3.75/(SOFR) [vvvvvennivvvnnnn fooneeviiiinees e [ (WAL I I (752,204)|......... 900,854 [veuniiiininnnes Joevnnineeeceiiies [ fees 926,494 | .......... BO311 ..........
SIP: 01S 3.758500 Chicago Mercantile
1/29/2037 SOF ......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/21/2024 |. 03/21/2034 |...eevveervivnnn fennns 100,000,000 |..... SOFR/(3.76) [cvvvnneevernnnnnns Joovevnnniieiiinns o 167,466 |....... (910,383)[ cevvnneens o (910,383)|..... (3,257, 483)]...cevvvneiiinnn feeeeeeeiiinees fvveiiieneeinns e 1,477,224 | .......... BO311 ..........
SIP: 01S 3.766200 Chicago Mercantile
2/13/2036 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 01/25/2024 . 01/29/2037 |...eevvvnnrvvnnn feunnns 37,500,000..... RV VAC ()1 FOR KRR R RN 146,977 [ oo 146,977 |....... (843,465)]...vvveeeeeennnns fooreriiniiiieins e e 638,376 | .......... BO311 ..........
SP: 01S 3.770040 Chicago Mercantile
3/19/2034 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/09/2024 . 02/13/2036 |....evvvnnvvvnnn founnn 100,000,000 |..... R VA 0/ DI FOR RPN R TN (952,773)] «eevvvvnnnn feunnnns (952,773)]..uuv 890,856 [....ivvvevinnnnns foevnniieeeeiiins [ feeee 1,630,195 .......... BO311 ..........
SP: 018 3.773500 Chicago Mercantile
5/29/2026 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/19/2024 |. 03/19/2034 |....evvvervvvinn feunns 100,000,000 |..... SOFR/(3.77) |ovvvenerevvnnnnnns foovevvniniiiiiins feens 166,555 |..... (1,019,034) .ceeveeecn |nnne (1,019,034)|..... (3,261,159)].ccvveieevinnnnn foovreiininiieeens [ oo 1,476,761 .......... -0} IR
SWP: 01S 3.775330 Interest Chicago Mercantile
3/20/2027 SOF ......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 08/27/2024 |. 05/29/2026 |......eevnvvvven founnns 70,000,000 |..... SOFR/(3.77) |ovvvenerevvnnnnnns foovevvniniiiiiins feenns 226,090 |.......... ST I 95,672 |....... (27K R KRR PP RN 334,306 | .......... [0} IR
SWP: 01S 3.779000 Interest Chicago Mercantile
4/2/20% ............... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 06/17/2025 |. 03/20/2027 |.....evvvnvvvenn founnns 48,000,000 |..... VYA TE ) I FO RO RN 8,297 |....... (182,234)] .eeevvvnnnn fvnnnnn (182,234)|....... (L7 FRR KRR R R 314,807 | .......... BO37 ..evvennnnnn
SIiP: 01S 3.783000 Interest Chicago Mercantile
10/25/2032 ...t Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/29/2023 |. 04/02/2026 |......euvvrvvvnn founns 200,000,000 |..... I TA V2D FO RPN (618,219)f....... [ReicK 710 U (393,920)......... 538,261 [c.uueeiiiniinnns foevnninieeciiiis [ fen 869,577 | ..oeunnnnn BO311 ..........
SP: 01S 3.785400 Chicago Mercantile
3/25/2039 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73  |. 10/19/2022 |. 10/25/2032 |.... A 150,000,000 |..... SOFR/(3.78) |.. ...488,191 |..... (1,644,090)( ... |onne (1,644,090)|..... (5,099,489)]...cvvnveirinnnnn foovreniiiniiiiens [ oo 2,029,998
SIP: 01S 3.786250 Chicago Mercantile
10/1/2025 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/25/2024 |. 03/25/2039 |.....evvvnvvvvnn founnns 75,000,000 |..... KIVATAC V) FRI RURTSUUI PRI RN (887,198)] .eevevvenn Jevennn (887,198)|...... 1,357,335 [cevniiiiiininens foeennineeeeiiees [ e 1,300,156 | .......... [0} IR
SIiP: 01S 3.787160 Interest Chicago Mercantile
4/6/2034 SOF .......... Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 09/27/2024 . 10/01/2025 |...cevvvnnnrvnnn founnns 70,000,000 |..... KIVATAC V3D N R I RN (224,297)|....... (114,858)( .evvennee [ (114,858)f......... 125,908 [..nevviviiiieies fevnieeeeciiins [ o 176,670 | .......... BO311 ..........
SIIP: 01 3.789560 Fixed income Portfolio Chicago Mercantile
3/13/2039 SOF ......... JU 1) Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 04/04/2024 |. 04/06/2034 |.......evvvvvven feunnns 50,000,000..... SOFR/(3.79) |evvvvveiveinnnn oo v [ (658,966 ... (658,966)f..... (1,566,465)[.....cccvvnnvnnns foernnniniiiiis [ Jees 740,465 | ..........[BO311 ..........
SIIP: 01 3.789570 incone Portfolio Chicago Mercantile
4/2/2034 SOF ....cooove | eeeeeemmiiiie e [0 IR Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/12/2024 |. 03/13/2039 |.....evvvnvvvnn founnns 37,500,000..... KIVATAC V) FRI PRI PPTTRR RN (720,763)[ cevvnneeeas fonnnns (720,763)....... (41055 P KR PP RN 694,246 | .......... BO311 ..........
SIIP: 01 3.796000 Fixed Income Portfolio Chicago Mercantile
2/27/2044 SOF ....ooooe |ooeeeeiiiiiieeeieiiiinnns [0 IO Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 04/02/2024 |. 04/02/2034 |......eevvvvvven fovnnns 50,000,000]..... SOFR/(3.79) [.ovvvvvnninivnnnn foonniiiiiiiinnnes o foens (669,709)] .evveneeen o (669,709)f..... (1,569,500)[..ccevvvvnnninne Jovvnininiiiinnns fooniiiiiiiiiiiies ot 740,002 | .......... BO311 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SIIP: 01 3.799500 Fixed Income Portfolio Chicago Mercantile
4/6/2034 SOF .......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/26/2024 |. 02/27/2044 |.....evvevvvvnnn fennns 400,000,000 |..... 3.80/(SOFR) [vvenneeevvnnnnnns Joovvvniiiieiiinns fooeiiiiiiis ... (13,966, 184)........... ... (13,966, 184)f..... (5,628,380)[...ccvvvvnniiinnn fornneeriniiens foevvriiieeiens fees 8,642,678 | .......... BO311 ..........
SIiP: 01S 3.800000 Chicago Mercantile
12/5/2029 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 04/05/2024 |. 04/06/2034 |.... P 75,000,000 |..... SOFR/(3.80) |.. P O (1,051,081)].cceeeeenns |oveee (1,051,081)..... [ 570172 KR U RPN R 1,110,697
SIiP: 01S 3.800100 Interest Chicago Mercantile
2/14/2039 SOF ......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 12/02/2024 |. 12/05/2029 |.....evvnnvvvenn founns 650,000,000 |..... 3.80/(SOFR) |.......... 54,912 |ceiiiiieieiins [ (1,822,023))...... 9,876,854 [ ..o [onnnns 9,876,854 |..... 17,854,711 | o [KSTEXT) F R, 6,844,794 | .......... BO311 ..........
SIiP: 01S 3.804920 Chicago Mercantile
4/1/2034 SOF .......... Liability Hedge ...... Exhibit 7 ... |Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/12/2024 . 02/14/2039 |....evvvvnrvvnnn feunns 100,000,000 |..... IR /A 6510/ 3 O ERUUUR R PN (1,985, 172)f .evvneeeecn | (1,985,172)f......... LYCIT1VN O KRR RN N 1,846,322 [ ..oeeennnt BO311 ..........
SIIP: 01 3.807000 Fixed income Portfolio Chicago Mercantile
3/28/2039 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/01/2024 |. 04/01/2034 |......evvvvvvnn feunnns 50,000,000..... SOFR/(3.80) |-vvvenvevvrnnnnns foovrvvnniiiiiiens fenns 67,893 |....... (635,189)( .evvunneens fonnnnns (635,189)|..... (1,622,466)[......cccvvnverens foernnniiiiiinnns [ o 739,886 | .......... BO311 ..........
SIP: 01S 3.807200 Chicago Mercantile
3/21/2040 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/28/2024 |. 03/28/2039 |......evvnvvvenn feunnns 75,000,000 |..... 3.81/(SOFR) [vvvenevvrvnnnnns fooervvniiiiiiins e o (1,401,994)] ..covvnnnns fennnn (1,401,994)....... (XX ERRR R R RN 1,390,572 covveennns BO311 ..........
SIiP: 01S 3.816760 Chicago Mercantile
2/15/2034 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/21/2024 |. 03/21/2040 |....eevvvnvvnnn feunnns 50,000,000..... 3.81/(SOFR) [ovvvenevevvnnnnns foovevnniiiiiiiins fens (76,423)|....... (478,487)[ .evveneens fonnnns (478,487)|...... R ILC75te N O KU (R R, 959,630 | .......... BO311 ..........
SP: 01S 3.817300 Chicago Mercantile
2/15/2034 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/13/2024 |. 02/15/2034 |.... P 50,000,000..... SOFR/(3.82) |.. L2151 I/ T2 L R (522,166)|. 734,660 | .......... BO311 ..
SIiP: 01S 3.823300 Chicago Mercantile
12/24/2026 SOF ........ Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/13/2024 |. 02/15/2034 |.....evvvvrvvvnn feunnns 50,000,000..... SOFR/(3.82) |.evvvvvnnivvinnnn oo i o 20,426 | .coevninnnn [ 20,426 |....... (G723 )) R FURRRUUUR R AR 734,660 | .......... [0} IR
SIP: 01S 3.830000 Interest Chicago Mercantile
12/13/2027 SOF ........ Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/20/2025 |. 12/24/2026 |.......evvvvvnn founnns 99,000,000..... VAR ) B E AR TR 142,448 |....... (268,251)[ cevvnnneens o (268,251)....... (L1075 1 ) R FORRRRUUR AP R 603,196 | .......... BO37 ..evvennnnnn
SIP: 01S 3.830700 Interest Chicago Mercantile
9/23/2025 SOF ......... . |Rate... .. |Exchange .... .. 549300HN4UKVIE2R3U73  |. 12/06/2024 |. 12/13/2027 |.... A 300,000,000 |..... 3.83/(SOFR) |...evvvvnen 3,445 [oenniiiininees |oeeeenn (791,986)f........ 2,636,978 [..eeeeeeens [ 2,636,978 |...... 4,899,043 |...ovnniiiiinnnns fooreiiinin (566)]eeeniiiiiii e 2,350,168
SIP: 01S 3.837100 Interest Chicago Mercantile
3/20/2041 SOF ......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/19/2024 . 09/23/2025 |......eevnvvvvnn founnns 20,000,000..... VAR ) N ERR PRI TP 60,094 |.......... 28,590 | .oevvnninnn [ 28,590 |......... (7K 7/<)) R FORRRUUUR RN RN 48,257 | oo BO311 ..........
SIP: 01S 3.837500 Chicago Mercantile
2/12/2041 SOF ......... Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/20/2024 |. 03/20/2041 |....evvvvnvvvnnn feunnns 50,000,000..... 3.84/(SOFR) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,426,146)(........... |..... (1,426,146)....... [Re 7 T01S)) R FORRRRRUPTRR RPN R, 991,574 | .......... BO311 ..........
SIiP: 01S 3.838900 Chicago Mercantile
3/26/2041 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/08/2024 |. 02/12/2041 |...eevvvnniinnn founnns 50,000,000..... 3.84/(SOFR) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,408,076)] ...cevvvnnn |onee (1,408,076)|....... [REIVC T2 T R FORRRRUUUPR RPN 988,461 [ .......... BO311 ..........
SIiP: 01S 3.839640 Chicago Mercantile
4/9/2034 SOF .......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/26/2024 |. 03/26/2041 |...cevvvenvrinnn fonnnns 50,000,000..... 3.84/(SOFR) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,422,859) .ccvvvnnnns fennnn (1,422,859)|....... (R ATV (1)) R FOPPRRREUPRN RPN R, 992,092 | .......... BO311 ..........
SIP: 01S 3.842740 Chicago Mercantile
2/12/2041 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/09/2024 |. 04/09/2034 |......evvvvvvven feunnns 50,000,000..... SOFR/(3.84) |.ovvvveeneeevinnn feeereeeiiiiineees fovviinnnns 57,147 |....... (763,615)[ .evveneens fonnnns (763,615)f..... [CHIICK)) RIS R KRR R 740,811 .......... BO311 ..........
SIP: 01S 3.844700 Chicago Mercantile
4/3/2034 SOF .......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/08/2024 |. 02/12/2041 |..oeevvvnniinnn fonnnns 50,000,000..... 3.84/(SOFR) [-evvvvnnvvvvrnnn feoererrevininnnes fovvrnieiieiinens [ (1,390,522)] .cevvvnnnnn fennnn (1,390,522)....... [REIOZAR<I°N ) R FORRRRUUUPTRRR RPN R 988,461 [ .......... BO311 ..........
SIP: 01S 3.845400 Chicago Mercantile
3/27/2039 SOF ......... Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/03/2024 |. 04/03/2034 |......evvvvvvven feunnns 50,000,000..... SOFR/(3.84) |.ovvvvveneiiiinnn feeeneieiiininnees fovviiinnns 61,246 |....... (784,864)( ..ovvnnen [onnnnne (784,864)f..... (1,623, 120)[ . oeeeeveneieees Jevnieeeeciiis [ foeens 740,118 | .......... BO311 ..........
SIP: 01S 3.847900 Chicago Mercantile
12/20/2026 SOF ........ Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/27/2024 |. 03/27/2039 |.....ovvvnvvvnn founnns 50,000,000..... 3.85/(SOFR) |.evvvvvenvvvvnnnn fooneeeviviiniiees e [ (872,688)].cevevvenn |evennns (872,688)....... (285,897)[..veveeennnnns Jvvnnneeeeiinins [ feis 926,956 | .......... [0} IR
SIP: 01S 3.851000 Interest Chicago Mercantile
3/19/2041 SOF ......... Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 06/17/2025 |. 12/20/2026 |.......evnvvveen founnns 37,000,000..... SOFR/(3.85) [.evvvvvnnnieviinn foeereeiiiinees fovvvininnns 5,575 |....... (18, 118)] oo o (118,118)|....... QAL L)) R [RPRTU RPN AR 224,603 | .......... BO311 ..........
SIiP: 01S 3.867800 Chicago Mercantile
9/24/2026 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 03/19/2024 |. 03/19/2041 P 50,000,000..... 3.85/(SOFR) |.. P O (1,379,301)f ceveneeecn [ (1,379,301)f....... (325,143)|. 991,488
SIP: 01S 3.867950 Interest Chicago Mercantile
2/16/2027 SOF ......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/20/2025 |. 09/24/2026 |.......eeovvvvnn founnns 70,000,000 |..... SOFR/(3.87) |vvveneevvrnnnnns foovrvvnniiiiiiins fenns 92,155 |....... (108,364)( .evvunneens fonnenns (108,364)....... [QIUCTREICT:S) R FPPRRRUTUPR RPN R, 389,054 | .......... [0} IR
SIiP: 01S 3.876000 Interest Chicago Mercantile
2/15/2039 SOF ......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 05/14/2025 |. 02/16/2027 |....evvvnnrvvnnn founns 130,000,000 |..... SOFR/(3.87) |vvveneevvennnnns foovrvvnniiiiiiinn fennns 74,343 |....... (592,820)] ..ccvvvunnn feunnnns (592,820)f....... [R51e728: 20| R RN PP R 830,596 [ .......... BO311 ..........
SIIP: 01 3.880900 Fixed Income Security Chicago Mercantile
2/28/2026 SOF ......... . JU 1) Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/13/2024 |. 02/15/2039 |.....evvvnvvnnn feunnns 50,000,000..... 3.88/(SOFR) (717,264)f......... 251,835 |.eevveeiiiiiinnnn [ e e 923,254
SIIP: 01 3.886500 Income Secur ity Interest Chicago Mercantile
3/14/2039 SOF .....coee | ooeeeemminiiee e [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 08/27/2024 |. 02/28/2026 |.......evvvvvnn founnns 65,000,000..... RUZVAC ) I FO R R, 160,717 |vvvennnns 95,662 | ..eevvnennn fernnnnns 95,662 |....... [QIULCTR:11:)) RPN IR RPN AR 265,180 [ .......... BO311 ..........
SIIP: 01 3.889100 Fixed Income Security Chicago Mercantile
2/27/2039 SOF .....oooe |oeeeeieiiiniieeeeeiiinnnes [0 IO Duration..... Exchange ............ 549300HNAUKVAE2R3U73  |. 03/14/2024 |. 03/14/2039 |.......evvvvvnn fovnnns 75,000,000]..... 3.89/(SOFR) [..evvvevnvinennnn foonneniiinnnnnnns fovvennniniiiiinnns oo (1,204, 418)[ ... [ (1,204,418)|....... (420,234). ccvvenniiiiinnnn Lo o o 1,388,631 .......... BO311 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 14 15 17 18 19 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 Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
SIIP: 01 3.899280 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) [oeeuvervrrnnnnins foevnnniiiieinnnnn (1,990,902)....vvenees fonnn.(1,990,902)........ (694,238)]...cvveneeviinnnns fooveriiiiiiiiiiens e o 2,310,914 | ..........[BO311 ..........
SIP: 01S 3.900200 Chicago Mercantile
4/8/2034 SOF .......... . |Duration Exchange .... .. 549300HN4UKVIE2R3U73 . 02/26/2024 |. 02/27/2039 |.... +...250,000,000 |.....3.90/(SOFR) |..eevvvennrvvennnn fooreveevnnninnnnes fovvvninniiiinnnn [0 (3,898,8471)) oeeennn [11.(3,898,841))..... (1,384, 182)[. ..o [ v o 4,621,829
SIP: 01S 3.904200 Chicago Mercantile
3/20/2039 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 04/08/2024 |. 04/08/2034 |.......eevvvvven founnns 50,000,000 .....S0FR/(3.90) |..eeeeeeeeeeeeeens e [ 50,922 | (991,239) i [ (9971,230)].000 (1,622,026)]. e [ [ |l 740,696 | ..........[BO311 ..........
SP: 01S 3.911400 Chicago Mercantile
9/20/2025 SOF ......... [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 03/18/2024 |. 03/20/2039 |......evvnvvvvnn feunnns 75,000,000 .....3.90/(SOFR) [.eeeeeeeeeeeenenn e | | (1,163,738 e [ (1,163, 738)e s (419, 751))c [ [ | 1,389,463 | ..........[BO31 ............
SIIP: 018 3.913130 Fixed Income Security Interest Chicago Mercantile
4/9/2039 SOF .......... JU 1) Rate......... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/18/2024 |. 09/20/2025 |.......evnvvvven feunnns 49,000,000 [.....SOFR/(3.91) [.eeeeeeeeeeeeeann o [eveeenn 127,787 e 00060,675 [ e [ a80,675 [onnnnn(82,075)] e [ [ | 116,125 ..........|BO311 ..........
SIIP: 018 3.925400 Income Secur ity Chicago Mercantile
4/3/2039 SOF .......... [0 IR Duration Exchange ............ 549300HNAUKVAE2R3U73  |. 04/09/2024 |. 04/09/2039 |......evvvvvvnn feunnns 50,000,000 |.....3.91/(SOFR) [cevuurrvrrmnnnnnns foovvnniiiieinnnnn (888,307)]-eeevvvnn |ovnenn. (888,307)....... (252,425)[.....ccvvnnniininn foeeeecniinees foeveeiinenienns o 928,155 | ..........|BO311 ..........
SIP: 01S 3.928500 Chicago Mercantile
2/27/2039 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 04/01/2024 |. 04/03/2039 |......evvnvvvnn feunnns 75,000,000 |.....3.93/(SOFR) [cevueeerrmnnnnnns foevenniieeeinnnnn ... (1,116,108)........... |.... (1,116,108)|....... (420,445)].ccvvenieiiinnnns fooreiiiins e o 1,391,403 | ..........[BO311 ..........
SIP: 01S 3.934600 Chicago Mercantile
6/24/2026 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVAE2R3U73  |. 02/27/2024 |. 02/27/2039 |...evvvvnnvvvnnn founns 100,000,000 [.....3.93/(SOFR) [....cevvvnnvrrvinn foieriiiinnnnnns (1,464,284)] .....uunn. [..n.. (1,464,284)|....... (548, 742).ccvvveeeviinnnns fooreiiiiiis e o 1,848,732 | ..........|BO3T .......eeint
SIiP: 01S 3.937880 Interest Chicago Mercantile
4/3/2038 SOF ......... [0 IR Rate......... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/20/2025 |. 06/24/2026 |.......cevvvvvnn fonnnne 7,000,000 |.....80FR/(3.93) [ceuvervirmnnnnnes Joevvnnnnneneennnnn fooneinnnnnn 7,878 | (3,576)] cvueevnnae |orvnennnn (3,576)]unnennns [(TTLC) O FRUUPTN [ R, 34,711 [ .........[BO31T L
SIP: 01S 3.940720 Chicago Mercantile
4/5/2039 SOF .......... [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 04/03/2024 |. 04/03/2038 |.......evnvvvvnn feunnns 50,000,000 |.....3.94/(SOFR) [cevuvverrmnnnnnns foovvnnnnieiinnnns (642,348)] ..ccvvvnnnn fevnnn.. (642,388))........ [C-TA3 1)) R AP R R 893,278 | ..........[BO311 ..........
SIP: 01S 3.943300 Chicago Mercantile
9/20/2026 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 04/04/2024 |. 04/05/2039 |......evvnvvenn feunnns 50,000,000 [.....3.94/(SOFR) |.eeeeeeeeeeeeennns [ feerieiiiiiiiiiiins | (820,128)f o el (820,128 (LY o[0)) R FORRRURR R R 927,786 | ..........[BO31 ............
SIP: 018 3.951500 Interest Chicago Mercantile
4/3/2039 SOF .......... . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73 . 06/17/2025 |. 09/20/2026 |......cevvvvnns |ouennn 33,000,000 |.....S0FR/(3.94) |.. e (82,162)] v [ e [ 182,596 |
SIP: 01S 3.959600 Chicago Mercantile
1/16/2026 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 04/02/2024 |. 04/03/2039 |......evvnvvvvnn feunnns 50,000,000 [.....3.95/(SOFR) |.eeeeeeeeeeeeennn [ feeeieeiiiiiiieiens | (701,709 o el (701,700)f. (24T L LD FRRR [SRRTTU RPN RN 927,602 | ..........[BO31 ............
SWP: 01S 3.970000 Interest Chicago Mercantile
4/4/2026 SOF ......... [0 IR Rate......... Exchange ............ 549300HNAUKVAE2R3U73  |. 10/11/2024 |.01/16/2026 |.......oevvveen founnns 12,000,000 |.....S0FR/(3.96) [...uvevvevvnnnnnes fovvvvnnnneeiinnnnn foonennnnn 24,590 | 15,613 [.eeeeeiis |oeeennnn 15,613 [ [Q[U/C5<)) SR FORRRRURRR KRR AR 4,414 ..........[BO3T ............
SIP: 01S 3.986150 Interest Chicago Mercantile
9/12/2026 SOF ........ . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73 . 04/02/2025 |. 04/04/2026 |.... ....100,000,000 |.....SOFR/(3.97) |.. ... 49,832 | 436,361
SIP: 01S 3.990900 Interest Chicago Mercantile
4/10/2039 SOF ........ [0 IR Rate......... Exchange ............ 549300HNAUKVAE2R3U73  |. 12/10/2024 |. 09/12/2026 |......eevnvvveen feunnns 55,000,000 |.....80FR/(3.99) [ceuvriviimnnnnnns forvvnninieeiinnns (145,526)] ....evvunve fvnnn.. (145,526))....... (249,300)]..cvvveeeveennnns foorerenniineieens e e 301,591 | ..........[BO311 ..........
SIP: 01S 3.997000 Chicago Mercantile
8/16/2026 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 04/08/2024 |. 04/10/2039 |......evvvvvenn feunnns 50,000,000 |.....3.99/(SOFR) [.+vvvverrmnnnnnns foovvnninneeeinnnnn (639,164)(........... |....... (639,164)|....... (675721 P R PR TN 928,248 | ..........[BO31T ............
SIP: 01S 4.020800 Interest Chicago Mercantile
4/12/2039 SOF ........ [0 IR Rate......... Exchange ............ 549300HNAUKVIE2R3U73  |. 05/14/2025 |.08/16/2026 |........eevvvven feunnns 33,000,000 |.....S0FR/(4.00) |oeevunnervemnnnnns foovevvnnnnineenns fenennn . 13,430 | (75,304)] +vueevvnnee |ounnnnnnn(75,304)......... (A1) PO RPN NPT RN 175,302 | ..........|BO311 ..........
SIP: 01S 4.022100 Chicago Mercantile
6/12/2026 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 04/10/2024 |. 04/12/2039 |....evvvnnrvvnnn founns 100,000,000 [.....4.02/(SOFR) [....cevvvmnerrrnnn foneriiiinnnnnns (1,266,198)........... |.....(1,266,198)|....... (CYLT25)] FR KU R RN 1,856,864 | ..........|B0O31 ............
SIP: 01S 4.022400 Interest Chicago Mercantile
11/29/2025 SOF ....... [0 IR Rate......... Exchange ............ 549300HNAUKVIE2R3U73  |. 12/10/2024 |. 06/12/2026 |.......eevvvven founnns 30,000,000 |.....S0FR/(4.02) |.evvvunervemnnnnns foovevvvnnnnnnnenns fonnnnnnn. 52,867 | (33,363)] -vvvevvnee |ornnnnnn (33,363)......... (22D PO RPN R RN 146,205 | ..........[BO31 ............
SIP: 01S 4.033020 Interest Chicago Mercantile
4/10/2034 SOF ........ [0 IR Rate......... Exchange ............ 549300HNAUKVIE2R3U73  |. 08/27/2024 |. 11/29/2025 |......evvvvvven fennnns 15,000,000 |.....S0FR/(4.02) [ceevvvvrvnnnnnnns Jovvvnnnnneiiinnnn foenennnnn 27,693 | 17,951 [ | 17,951 [ [(C1R:I0AD) RPN AU KRR RN 48,399 | ..........[BO31T ..........
SWP: 01S 4.057500 Chicago Mercantile
4/11/2039 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73  |. 04/10/2024 |. 04/10/2034 |......evvvvvven feunnns 50,000,000 |.....S0FR/(4.03) [..euurierrmnnnnnns foevvnnnieeeinnnnn (1,409 A7) e | (1,491 4710 (1,629,361)[..cccvvvnnninnns feennieiiiiin [ e 740,927 | ..........[BO311 ..........
SP: 01S 4.065860 Chicago Mercantile
6/20/2026 SOF ........ [0 IR Duration Exchange ............ 549300HNAUKVIE2R3U73 | 04/11/2024 . 04/11/2039 |...ovvvennrivnnn feunns 100,000,000 [.....4.06/(SOFR) [....cevvumnvrrvenn fonneriiiinnnnnns (1,061,940)........... |.....(1,061,940)|....... [(SZIVNCL ) R FORRRRUN R N 1,856,680 | ..........[BO31T ............
SP: 01S 4.069010 Interest Chicago Mercantile
5/1/2026 SOF ......... [0 IR Rate......... Exchange ............ 549300HNAUKVIE2R3U73  |. 06/17/2025 |. 06/20/2026 |........0evvveen founnns 50,000,000 [.....S0FR/(4.07) [.eeeeeeeeeeeeaaes e | 4,204 | (85,944) o [ (85,944)]. e (85,044) e e [ | 246,052 L [BOST
SIP: 01S 4.075800 Interest Chicago Mercantile
4/3/2026 SOF .......... . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73  |. 05/30/2025 |. 05/01/2026 |.... .... 125,000,000 |.....SOFR/(4.07) |..
SIP: 01S 4.076380 Interest Chicago Mercantile
3/12/2026 SOF ......... Dl e Rate......... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/27/2025 |. 04/03/2026 |........ceevveen ovnnns 14,245,000 .....SOFR/(4.08) |..eevvunvvvvvnnnns fovvvvvinninnniins Jonnnnn . 12,502, (4,02)] e fovennnnn (4,082)]......... (4,082)]cneeiiiiinnnnns foovvnninineiiinns foonniiiiiiins o 62,048 | ..........[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 4.081000 Fixed Income Security Interest Chicago Mercantile
97172027 v | e [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 12/10/2024 |. 03/12/2026 |.......evnvvvvnn founnns 10,000,000 |..... SOFR/(4.08) |.evveeeevvennnnns foovrvvniiiiiiiinn fenns 13,924 |oevennns 386 [.eeneeeees [ 386 [.......... (51515 A FORRRUUIN [ R, HM,792] e B023 ......eennnt
BANK OF AMERICA NA
REAL ESTATE
SIP: 01S 4.096000 Interest BATYDEB6GKMZ0031MB2
8/15/2026 SOF ......... Rate........... T o BATYDEB6GKMZ0031MB27  |. 11/09/2022 |. 09/01/2027 |...evvvvnnrvvnnn founns 225,000,000 ..... SOFR/(4.08) |vvveerevennnnnns foovevnnniiiiiinn fons 294,780 |.....(3,206,351)] ...oeeenns |+eenn (3,206, 351)f..... (2,731,383)).ccvveneiciiinnns foovviniiiieiicins e [0 1,658,222 Leeeeenils [0} IR
SIP: 01S 4.099600 Interest Chicago Mercantile
5/16/2026 SOF .. . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73  |. 11/13/2024 |. 08/15/2026 |.... A 110,000,000 |..... SOFR/(4.10) |.. ...166,693 |....... (357, 777).eeeeeeeens |oeeennn (387, 777)[. oo (380,990)).ccvveeeviinnnn [ [ [0 583,629 | ceeeeennls B031
SIiP: 01S 4.101600 Interest Chicago Mercantile
10/16/2025 SOF ........ Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 05/14/2025 |. 05/16/2026 |.......eeevvvvnn feunnns 23,000,000..... SOFR/(4.10) [-eeeennnnnnnnnnnn fervnvnniinininiins e 6,345 | (20,813) e [ (29,813)) e (29,813)] e e [ | 107,678 [0} IR
SP: 01S 4.112000 Interest Chicago Mercantile
12/24/2025 SOF ........ Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 10/11/2024 |. 10/16/2025 |.....evvvnvvvnn founnns 16,000,000 |..... SOFR/(4.10) |vvvenevvvnnnnns foovrevininiiieins [ 25,187 [eunnnnenn 14,697 [ .ot | 14,697 |.......... (251 O FRRRUUTRR [ R, 43,517 | oo [0} IR
SWP: 01S 4.113400 Interest Chicago Mercantile
2/12/2026 SOF ......... . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73 . 03/20/2025 |. 12/24/2025 |.... P 21,000,000..... SOFR/(4.11) |..
SP: 01S 4.124100 Interest Chicago Mercantile
5/15/2026 SOF ......... Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 11/07/2024 |. 02/12/2026 |......eevnvvveen founnns 15,000,000 |..... SOFR/(4.11) [onnennn fevnnnnnninininiins Joeeeee 18,683 | 2,74 [ e 2740 | (A918) e e e 89,146 -0} IR
SIP: 01S 4.139600 Interest Chicago Mercantile
4/28/2026 SOF ......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 11/13/2024 |. 05/15/2026 |......evvnvvvven founnns 25,000,000..... SOFR/(4.12) [vvevvvvvvnnnnnnns foeveeeeeeeieeneees [t 31,201 [ (36, 270)] e | (36,275)] s (36,877 Jeveeeeeeeecceeeees foeeeeee [ 116,858 | -0} IR
SIP: 01S 4.145880 Interest Chicago Mercantile
1/3/2026 SOF .......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 01/24/2025 |. 04/28/2026 |.......eevvvvnn feunnns 15,090,000 |..... SV €N ) N R AR R 13,384 |......... (18,565)( .evnneeees oo (18,565)f......... [QECTRCICICY) R AR KRR AR 68,630 [ .......... [0} IR
SP: 01S 4.150700 Interest Chicago Mercantile
4/1/2026 SOF .......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/27/2025 |. 01/03/2026 |.......evvvvvenn feunnns 47,975,000 ..... S0V €0 1) N R AR R 32,813 [...ennnnnn 13,249 [ v o 13,249 |..ooeennnt LT PO ERRRUUR R TN 171,6% | .......... BO311 ..........
SP: 01S 4.151000 Chicago Mercantile
12/12/2025 SOF ........ Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/01/2024 |. 04/01/2026 |......euvvvvenn fonnns 100,000,000 |..... S0V €0 1) N R AR R 48,381 |........ (80,088)[.eevneeeees o (80,058)|......... [ZUNCT45)) R AP R R 434,000 | .......... [0} IR
SWP: 01S 4.151110 Interest Chicago Mercantile
3/28/2026 SOF ......... Rate........... Exchange ............ 549300HNAUKVAE2R3U73 | 12/10/2024 |. 12/12/2025 |......evvvvvvenn founnns 10,000,000 |..... S0V €0 1) N R AR R 11,641 |t 5,935 |ooeeiiiiin | 5,935 |.oiuninnnns 1,484 [ e [ s 33,618 .....ennn. [0} IR
SIP: 01S 4.153400 Interest Chicago Mercantile
11/20/2026 SOF ........ Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 01/24/2025 |. 03/28/2026 |.......eevvvvnn feunnns 22,930,000 |..... S0V €0 1) N R AR R 19,268 |......... (17,458)( .eveneeees oo (17,458)|......... [QUARE<)) R AU RN RN 98,790 [ .evvnnnnns [0} IR
SIiP: 01S 4.166010 Interest Chicago Mercantile
2/28/2026 SOF ......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/18/2025 |. 11/20/2026 |......euvvvvvenn founns 141,000,000 |..... VA€ 1) RN (RN RN 104,314 |....... [CARIR7X)) U R (911,523)f....... (911,523)].cevveiiiiinnnn fooeeriiin e o 831,715 ....eeeees [0} IR
SWP: 01S 4.170500 Interest Chicago Mercantile
8/20/2026 SOF ......... Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 01/24/2025 |. 02/28/2026 |.......evvvveen founnns 20,920,000 |..... SOFR/(4.17) |vvvenevvvinnnns foovrrviicias [ 16,777 | (7,684) .eneeeenns |oevinnnnnn (7,684).......... [WA1:1:2) RPN AU KRR RN 85,347 | ..ooeeeen -0} IR
SWP: 01S 4.172500 Interest Chicago Mercantile
2/15/2026 SOF ......... . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73 . 02/18/2025 |. 08/20/2026 |.... P 17,000,000 |..... SOFR/(4.17) |.. ....(71,653)|...
SWP: 01S 4.185000 Interest Chicago Mercantile
1/28/2026 SOF ......... Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 11/13/2024 |. 02/15/2026 |......evvnvvvenn founnns 15,000,000 |..... SIS VA T N0 VO TN PO RN R, 14,13 |.......... (3,789) cevvnneens o (3,789).......... [RSI0[0)) RPN AU KRR RN 59,536 | ...oeveeen [0} IR
SP: 01S 4.201500 Interest Chicago Mercantile
5/20/2026 SOF ......... Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 01/24/2025 |. 01/28/2026 |.......eevvvven founnns 31,390,000 ..... S0V 1) N R PR R 24,371 [ (1,289)] cevveneens o (1,289).......... (251D R FERRRRUUURRN R R 119,614 .......... -0} IR
SIIP: 018 4.204800 Fixed Income Security Interest Chicago Mercantile
11/12/2025 SOF ........ JU 1) Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/18/2025 |. 05/20/2026 |.......evnvvvven founnns 13,000,000 |..... SOFR/(4.20) .vvvvvvevvvvnnnnns Joeeeeeeeneeeeeeens [ 6,639 [onnnnnnn (28,949)) o | (28,940)] (28, 949) s e o [ 61,241
SIIP: 018 4.210090 Income Secur ity Interest Chicago Mercantile
9/12/2025 SOF ....ooeee | ooeeeeeeiiieee s [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 11/07/2024 |. 11/12/2025 |......evvevvvenn feunnns 24,877,000]..... SOFR/(4.20) |.evvvvvennievinnn feoerereiiininnees fovvininnns 24,300 |.......... 13,971 [ i 13,971 |.......... J[US<(CICT) PR AR KRR RN 75,646 [ .......... [0} IR
SIIP: 018 4.219490 Fixed Income Security Interest Chicago Mercantile
8/29/2025 SOF .....ccee | eoeeeeemniiiee e [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 12/10/2024 . 09/12/2025 |..eevvenrvvinnn fonnnns 5,000,000]..... VA€ D RN RN R 4,335 |.cennnnnnns 2,180 [eeueeeeens | PtV LRIV AR FRRRUURRN R R, 1,257 | weeeees -0} IR
SIIP: 018 4.221900 Fixed Income Security Interest Chicago Mercantile
9/4/2025 SOF ....coeeve | eeeeeeeeniiieee e [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 08/27/2024 |. 08/29/2025 |.......evnvvvvrn founnns 30,000,000..... SIS VAC N7 B R RN R 33,899 |.......... 13,219 [ [ 13,219 [ L R R R RN 60,816 | .......... -0} IR
SIIP: 018 4.233000 Fixed Income Security Interest Chicago Mercantile
12/23/2025 SOF ..ooovee [ eeremniieeeeeeeieeees [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 08/30/2024 |. 09/04/2025 |.......evvvvvvnn feunnns 50,000,000..... SIS VAC N7 B R RN R 54,916 |.......... 23,425 (.ot | 28,425 |..counnnnns FCR: V[C]) R AR R R 106,308 | .......... [0} IR
SIIP: 01 4.246500 Fixed Income Security Interest Chicago Mercantile
11/15/2025 SOF ..oovven [ eeeeeniiieeeeeeiieeees [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 12/19/2024 |. 12/23/2025 |......eevnvvvven founnns 50,000,000..... SVZVAT M) N R RN R 36,123 |..evennnees [T R[]]SR R 6,116 |.......... T PO R I RN 173,600 | .......... -0} IR
SIIP: 018 4.250000 Fixed Income Security Interest Chicago Mercantile
12/20/2025 SOF ...oovve | oevminiiiiieiiiiiees [0 IO Rate........... Exchange ............ 549300HNAUKVAE2R3U73 ). 11/13/2024 |. 11/15/2025 |.....eevvvvvinn ovnnns 15,000,000]..... SOFR/(4.25) |.oevvvvvnniniinnn foonniniiiiiinnnns fovvennnnns 11,381 et 5,766 [.oeeeeeenn |oeiiinnnnns 5,766 |........... 9,290 |.uvvniiiiiiiinns foovenninniniiiins oo | 46,116 [ .......... BO31 ..evvnnnnns
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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 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: 018 4.252000 Fixed Income Security Interest Chicago Mercantile
7/16/2025 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 06/17/2025 |. 12/20/2025 |......eevnvvvven founnns 25,000,000]..... RV VAT N) N R AR R, 695 [.......... (9,197)] cevveeeens o (9,197)f.......... (KT 70 R FORRRUURR [ R, 86,057  ..evennnns [0} IR
SIP: 01S 4.254930 Interest Chicago Mercantile
2/20/2026 SOF ......... . |Rate... . [Exchange .... .. 549300HN4UKVIE2R3U73 . 10/11/2024 |. 07/16/2025 |.... P 24,000,000..... SOFR/(4.25) |.. L 2,491
SIP: 01S 4.278200 Interest Chicago Mercantile
11/20/2025 SOF ........ [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/18/2025 |. 02/20/2026 |......evvvvvvvnn fonnnne 2,000,000]..... RV VAT N) N R RN R, FL3 1 RN (1,624)] cevveeens [ (1,624)[.ccveeee (1,624)]eeieiiiiinienn foeenneeneiees e e 8,024 | e, -0} IR
SIP: 01S 4.285320 Interest Chicago Mercantile
8/12/2025 SOF ......... [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/18/2025 |. 11/20/2025 |..eevvenrvvvnnnn fonnnne 4,000,000]..... SOFR/(4.28)
SIIP: 018 4.304200 Fixed Income Security Interest Chicago Mercantile
8/15/2025 SOF ......... . JU 1) Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 11/07/2024 |. 08/12/2025 |......evvvvvvven feunnns 14,780,000 |..... SOFR/(4.29)
SIIP: 018 4.307900 Income Secur ity Interest Chicago Mercantile
8/20/2025 SOF ...ovvvvn | eeeeeeeeiiiie e [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 11/13/2024 |. 08/15/2025 |...evvvnrvvvinnn fonnnns 5,000,000]..... SOFR/(4.30)
SIIP: 018 4.447200 Fixed Income Security Interest Chicago Mercantile
47172026 SOF ...oevvvnn | eeeeeemenniee e [0 IR Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/18/2025 |. 08/20/2025 |....evenrvvvvnnn foennnne 4,000,000]..... SOFR/(4.31)
SIIP: 01 4.480320 Fixed Income Security Chicago Mercantile
8/1/2025 SOF ..ovvvvven | eeeeeeeeeiiee e [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 04/12/2024 |. 04/01/2026 |......euvvvvenn founns 100,000,000 |..... 4.45/(SOFR) [-evvvvvvnneervinnn fooerereriininnnes fovviinnnns 26,568 |......... PATEYLC [ 297,579 |evuennns [700::1)) AU AP R R 434,000 | .......... [0} IR
SIIP: 018 4.546300 Fixed Income Security Interest Chicago Mercantile
9/18/2026 SOF ...cevvvn | eeeeeeeenniee e [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 01/30/2024 |. 08/01/2025 |.....evvvnnvvvnn feunnns 50,000,000..... VA ) N RN AR RPN (4,468)........... 1,651 [ [ 1,551 [ L2V R FRRRRR R R, 74,023 | .......... BO37 ..evvennnnns
SIIP: 018 4.575500 Fixed Income Security Interest Chicago Mercantile
3/18/2026 SOF ...cevvve | eeeeeeeenniie e [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/12/2023 |. 09/18/2026 |......euvvrvvvnn founns 300,000,000 |..... 4.85/(SOFR) |.evvvvvnnvevinnnn fooneeriiniinnees fovvninnns 135,529 |...... 2,700,447 [.eveeeeeeen [ 2,700,447 |......... (STt VN R KRR (RN RN 1,656,246 | .......... -0} IR
SIIP: 018 4.693200 Fixed Income Security Interest Chicago Mercantile
3/28/2026 SOF .......c. |eoeeermmmniieeeeeiiiinns [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/14/2024 |. 03/18/2026 |.......eevvvven fevnnns 80,000,000 |..... SOFR/(4.58) |.evvvvvnneivvinnn feoneeiiiiiineees foveiinnns (61,844)....... (281,570)( cevvnneens fonnnns (281,570)f......... 100,924 [..eevviiiiiniies e [ e 338,247 | .......... [0} IR
SIIP: 018 4.724100 Fixed Income Security Interest Chicago Mercantile
5/23/2026 SOF ......... |ceeeeeeemiiieeeeeiiiinnns .... |Rate... .. |Exchange .... .. 549300HN4UKVIE2R3U73 . 06/26/2024 |. 03/28/2026 |.... P 80,000,000 |..... SOFR/(4.69) |.. (118,104)f....... (376,664)( ..ceuneen fonnnnnn (376,664).........141,519 |. 344,666 | .......... BO31 ...
SIP: 01S 4.771000 Chicago Mercan
9/18/2025 SOF ......... Liability Hedge ...... Exhibit 7 ... |Equity/Index [Exchange ............ 549300HNAUKVIE2R3U73  |. 05/21/2024 |. 05/23/2026 |......eevnvvvvnn founnns 45,000,000 |..... S0 VA€ ) B R (SRR RN (59,448)|....... (313,222)] ceevvinnnn fevnnnns (313,222).......... 35,127 |oveveiieiiinns [ e e 212,966 | .......... -0} IR
SIIP: 01 4.790800 Fixed Income Security Interest Chicago Mercantile
12/28/2025 SOF ..ovvvvn [ eereenniieeeeeeieeees [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 03/14/2024 . 09/18/2025 |.......evnvvvenn feunnns 55,000,000..... SOFR/(4.77) |ovvveeeevennnnnns foovvvnniiiiiceins fens (93,929)|......... (34,934)] eeeeennn | (34,934)......... JECICTrAc 728 R R R R, 128,745 ...oeeeeet [0} IR
SIIP: 018 4.796600 Fixed Income Security Interest Chicago Mercantile
T/22/2025 SOF ...ooovee | eeeeeeeeniiiee s [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 06/26/2024 |. 12/28/2025 |......eevnvvvenn founnns 20,000,000..... VAT A ) R RN TN (41,992)|......... (52,967)] +evvvvnnnnn fonnnnns (52,967).......... (TR0 R FPPRRRUUURN R R, 70,419 ..oeeennns [0} IR
SIIP: 01 4.893700 Fixed Income Security Interest Chicago Mercantile
11/23/2025 SOF ..ovvvve [ eeeeeniieeeeeeeieeees [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 07/18/2024 |. 07/22/2025 |......evvnvvvven founnns 50,000,000..... SOFR/(4.80) |vvvvneevvnnnnnns foorvvvnniieiiins fons (82,318))..vvvvvenn (7,807)] s | (7,807)].....0u.n LRLCIRCCIVN R AU RN RN S TA A (. [0} IR
SP: 01S 4.911600 Chicago Mercantile
9/28/2025 SOF ......... Liability Hedge ...... Exhibit 7 ... |Equity/Index [Exchange .... .. 549300HN4UKVIE2R3U73 . 06/21/2024 |. 11/23/2025 |.... P 25,000,000..... SOFR/(4.89) |.. ...(63,083)|... ....(55,047)|..........93,832 |.
SIIP: 018 5.004500 Fixed Income Security Interest Chicago Mercantile
8/23/2025 SOF ....ceeee | eeeeeeeeiiieee e [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 06/26/2024 |. 09/28/2025 |.......evvvvvvnn founnns 25,000,000]..... SOFR/(4.91) [oevvvenneiiviinnn [ i (61,268)).........(27,662)( .evveeenns fornnnnnne (27,662).......... 90,474 |.eeveeeniviiin foeeei e 62,070 [ ...oeennnn [0} IR
SIiP: 01S 5.167000 Chicago Mercantile
8/3/2025 SOF .......... Liability Hedge ...... Exhibit 7 ... |Equity/Index [Exchange ............ 549300HNAUKVIE2R3U73  |. 05/21/2024 |. 08/23/2025 |......evvnvvvvnn founnns 35,000,000..... SOFR/(5.00) [vvvenivvvnnnnnns foovevvniniiiiiins feens (97,904)........ (26,106)]..ccceennn |oeennns (26,106)|......... ECHIUSIcH R FORRRUUURR RN RN 67,311 .eeennens -0} IR
SIIP: 018 5.330000 Fixed Income Security Interest Chicago Mercantile
9/28/2036 .......evveees | aneeeeeii e [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 05/01/2024 |. 08/03/2025 |.......evvvvveen founnns 17,000,000 |..... SOFR/(5.17) |ovvvnnvvevvnnnnnns foovevvniiiiiiins fons (60,436)f........ (10,286)[ .evvveeees oo (10,286)|.......... AT 1 U FPRRUUURN R R, 25,943 | .......... BO311 ..........
SIIP: 018 5.550000 Fixed Income Security Interest Chicago Mercantile 5.33/ (SOFR+26.. 1
9/11/2036 .eeveeeeeee | [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/26/2006 |. 09/28/2036 |....evvvueeeeen founnnn 19,500,00016 bps)  feeeeeeeeeeeeeeee e o 69,9% |...... 2,060,812 [..oeeeeens fonnens 2,060,812 ......... 358,088 |....cceeeeeeneees Jeennneeeeeennin o [ 327,095 | ....ceen BO311 ..........
SIIP: USD 1.760000 Fixed Income Security Interest Chicago Mercantile 5.5/ (SOFR+26. 1
10/4/2028 oo [ [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/07/2006 |. 09/11/2036 |.....evvvnvvenn feunnns 31,250,000 6 bps)  |eeeeeeeiiiiiinns e i 142,879 |...... 4,299,097 | .oevvrnnnnn feunnnn 4,299,007 |......... 950,280 [.vnuniviiinnnnnies Joevnnieeeeeiiens [ fes 523,104 | .......... BO37 ..evvnnnnnns
SIIP: USD 3.748040 Fixed Income Security Interest Chicago Mercantile 1.76/ (SOFR+67.2
2/20/2035 SOF ....cccee | eovereiiiniieeeciiiins [0 IR Rate........... Exchange ............ 549300HNAUKVIE2R3U73  |. 09/27/2021 |. 10/04/2028 |.....eeeeveeenn feunnn 292,625,0005 bps)  feeeeeeeeeeeen fe e e (4,795,645)|... (20,755,126)........... ... (20,755,126)|...... 9,336,798 |.eevneeeeeeennn foeeeeeeneeeeeen [ e 2,644,071 .......... BO311 ..........
SIIP: USD 3.770600 Fixed Income Security Chicago Mercantile
2/28/2034 SOF ....eceee | eoeeriiiinie s [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/20/2024 |. 02/20/2035 |.....evvueveeen feunnnn 50,000,000 |..... SOFR/(8.75) [+eeveveneeeeeennn feeeeeeeemnieeeee Joeenennns 110,744 |....... (266,202)[ cevveneee foeenen (266,202)|..... (1,625, 611)[.ceeeeeeeeeeee Joemeee e o e 776,584 | .......... BO311 ..........
SIIP: USD 3.771370 Fixed Income Security Chicago Mercantile
2/23/2034 SOF ......... .. Exchange .... 549300HN4UKVIE2R3U73  |. 02/22/2024 |. 02/23/2034 |.... i PP 50,000,000..... SOFR/(3.77) |.. P PP (631,435)] ... (631,435)|...... (1,588,804). 735,592
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
SIIP: USD 3.845500 Fixed Income Security Chicago Mercantile
2/22/2044 SOF ......... [0 IR Currency..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 |. 02/23/2034 |.....evvvnvvvnn feunnns 50,000,000..... I VAC T O TN PO R R RN (634,051)( .evvnnenns fonnnns (634,051)|..... (1,588,923)].cvvvneeeiinnnnns foovrevnniinieiiins feeenieviininns foeviinnns 735,592 | .o BO311 ..........
SWP: USD 3.872200 Chicago Mercantile
2/22/2044 SOF ......... . |Duration..... Exchange .... .. 549300HN4UKVIE2R3U73 . 02/20/2024 |. 02/22/2044 |.... P 50,000,000..... 3.85/(SOFR) |.. P O (1,600,103)]...cevvvnnn |oreee (1,600, 103)....... (695,242)..cvvveeeviinnnns fooreiiiiiiics e o 1,079,938
SWP: USD 3.874200 Chicago Mercantile
2/22/2044 SOF ......... [0 IR Currency..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 |. 02/22/2044 |......evvvvvvven fonnnnn 50,000,000..... IR 724 S0/ D O RRUUUR R PN (1,521,685)] .eevvvnnnnn fennnn (1,521,655)f....... [(CICR RSt} R FORRRUPRN AP RN 1,079,938 | .......... BO311 ..........
SWP: USD 3.910600 Chicago Mercantile
2/21/2036 SOF ......... [0 IR Currency..... Exchange ............ 549300HNAUKVAE2R3U73  |. 02/22/2024 |. 02/22/2044 |......evvvvvvven founnnn 50,000,000..... IR 724 S0/ D O RRUUUR R PN (1,515, 779) .eveneeeen |t (1,515, 779)|....... [(CICR <] 1)) AR FORRRUTTRN PR RN 1,079,938 | .......... BO311 ..........
SWP: USD 3.912700 Chicago Mercantile
2/20/2038 SOF ......... Liability Hedge ...... Exhibit 7 ... |Equity/Index [Exchange ............ 549300HNAUKVAE2R3U73  |. 02/21/2024 |. 02/21/2036 |...evvvennrvvnnn founns 250,000,000 ..... 3.91/(SOFR) [-evvvvvnnnivvinnn feoereeeevinnenes fovvenineeeinnns [ (1,783,006)] ...cevvvvnn |onee (1,783,006)|......... 308,344 |..ovvvnieiiinnnn [ e e 4,079,686 | .......... BO311 ..........
SIIP: USD 3.964800 Fixed Income Security Chicago Mercantile
2/22/2039 SOF ....eves | eeeeeeeeniiiiee e [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/20/2024 |. 02/20/2038 |......evvnvvvenn founnns 50,000,000..... 3.91/(SOFR) [evvvvvnnvvvvnnnn oo e [ (679,966)( ..vvvneens [onnnne (679,966)......... (68,451)[..cevveennnnnins v [ e 889,243 | .......... BO311 ..........
SIIP: USD 3.975000 Fixed Income Security Chicago Mercantile
09/1172086 .evvvveeees | eeeeeeeeeii e [0 IR Duration..... Exchange ............ 549300HNAUKVIE2R3U73  |. 02/20/2024 |. 02/22/2039 |.....evvvnvvvnn founnns 50,000,000..... 3.96/(SOFR) |.evvvvennvevinnnn foorreriiiiiniiees e [ [CIATEY::)) IR (671,428)|....... (270,277 ). eeevivinneeens Jeevneneeeevinins [ fois 923,903 | .......... BO311 ..........
SWP: USD 4.147500 Fixed Income Security Interest HSBC BANK USA, N.A.
09/28/2036 ... . .... |Rate... . 1IE8VN30JCEQV1H4R804  |. 07/26/2011 |. 09/11/2036 |.... P 31,250,000 |.US3ML1B/(3.98) |.. L 72,684 . . .oeenn.. 172,684 523,104 | .......... BO311 ..
SIIP: 01 3.882140 Fixed Income Security Interest Chicago Mercantile
7/2/2026 SOF ....ccvvvn |oeeeeeeininiieeieiiiannnns [0 I Rate........... Exchange ............ 549300HNAUKVAE2R3U73  |. 06/30/2025 |. 07/02/2026 |......oeevvvvenn fonnns 150,000,000]...... 3.88(SOFR) |.evvvvenrvvrnnnns foovvviiiiiiiiniins o fooeeannns (26,346)] .oevvvnnnnn fonnnnns (26,346)|......... (26,346)]..evveniivinnnns foovrriniininiiinn fovieniiiiiiiiinns foeveinnn 752,052 .......... BO311 ..........
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 14,970,428 (4,300) 4,355,736 | (109,441,680) XXX (107,199,071)] (102,923,892) (4,945) 185,091,611 [ XXX XXX
CSWAP: CAD/USD CANADIAN IMPERIAL
06/17/2032 ....ovvnne.n. Foreign Liability .... |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/10/2025 |. 06/17/2032 |.....evvvnvvvnnn feunns 730,700,000 |..... 4.00/(5.04) |oevvennierinnnnns fooreeiiis feaeenns (290,761)f..... (6,664,336)(.....cccee |nnne (6,664,336)|..... (8,833,519)|...... 2,169,183 |ouevniiiiiinnes | [ 9,645,422 | .......... (075 IR
CSWAP: CHF/USD
05/04/2028 ............. Foreign Liability .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/20/2022 |. 05/04/2028 |.......ceeevvvnn foeeernnnns 21,130 {100.00/(100.00) |-.evvvvnnrevennnnn forveviiniiiiiiiis v 375 [ 21,735 | e [ 21,735 e 5,777 [eeeeenne FC V.S O R R 78 e BO21 ...evvennnns
CSWAP: CHF/USD
05/07/2032 ...ccvvuennn. Foreign Liability .... |D1 ............ Currency..... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 04/17/2024 |. 05/07/2032 |.....evvvvvvvenn foeeirnnnnns 51,386 [100.00/(100.00) |..evvvvnnrvvrennnn forreviiiiiiiiiis e 1,011 | 36,366 [..ouneeeens [orriiinns 36,366 |.......... 29,59 |..ouunnnnnn LT (CIV N R RN R [T — BO21 ...evvennnns
CSWAP: CHF/USD
07/23/2030 ............. Foreign Liability .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/08/2021 |. 07/23/2030 |....evvvnvvvvnnn fooeirnnnnns 51,2131100.00/(100.00) [...eevvvvvnnvrnenn founmneenreinninns foevvennnnns 7,416 |.......... 85,991 .. [ 85,991 | T T LIV N R FORR R R 576
CSWAP: CHF/USD
09/11/2029 ............. Foreign Liability .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 09/02/2020 [. 09/11/2029 |....evvvvvvvvnnn fooeiinnnnns 39,560 [100.00/(100.00) [...evvvvvvnnvrrnnn founnneerrenniinns foevvinnnnns 4,514 |oueennns 49,900 | ..evvvnnnnn fernins 49,900 |.......... 16,213 |.........e. L1072 R R RN 406 [ ...oennn.. BO21 ...evvennnns
CSWAP: CHF/USD
10/18/2027 ... .. |Foreign Liability .... ... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/09/2019 |[. 10/18/2027 |.... R R 650,260, 104/.... 0.01/(0.01) |.. .. 3,828 ... ....(99,313,024)f..... 99,341,535 [..ceevviiiieiinn [ e 4,932,310
CSWAP: EUR/USD CREDIT AGRICOLE CIB
06/08/2035 ............. Foreign Liability .... |D1 ............ CUPTeNnCY. ... |eeeeeereremrnnnennennns 1VUV7VQFKUOQSJ21A208 | 06/02/2025 |. 06/08/2035 |...eevvvvvvvnnn [ornee 570,850,000 ..... RICRTAC A N R R RN (563,041))...... 2,328,486 | ..oevvnnnnn feunnnn 2,328,486 |... (13,746,240)|..... 16,074,726 |.oooovvnneeeeenn [ oo 9,001,168 | .......... B023 ......eennnt
CSWAP: EUR/USD STADIUM FUNDING TRUS WELLS FARGO BANK,
09/30/2082 ............. - VALENCIA ...oevnnnnnns [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 05/07/2025 |. 09/30/2052 |.......euvvvvven feunnns 37,598,290 |..... AR ZYACSIE: 7 I PO RN . 11,421 |....... (231,400)( .evvnnnnn [ (231,400))...... 1,024,727 |..... (1,256,127 )]s fovvevnieeeevinnns [ 981,726 | .......... B023 ......eennnt
CSWAP: GBP/USD BANK OF AMERICA, NA
07/09/2037 ............. Foreign Liability ... [D1 .cceveeee. CUPFENCY vt | erereerereereneeaeneeeas BATYDEBOGKMZO031MB27 . 06/12/2025 |. 07/09/2037 |..evevvevevenne fonnee. 6,120,000 .....5.77/(5.83) |eveveurerererens foreerereeeereeeens foveeeeeeeienes e 98,010 [ cvvveveee ferrernnes 98,010 |......... 144,582 |........ (46,571)]-vevveveeereeen forerereeieeerenes oo 106,147 | vveveee B023 ...cvvenee
CSWAP: USD/AUD NEW TERMINAL FINANCING
03/12/2044 ............. COPTY LTD ovvvvvias [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 11/15/2018 |. 03/12/2044 |.......eeevvvven fonnnns 19,208,640 ..... 4.85/(5.04) |ouvveniiniinnnns [ [ 32,489 |...... 2,642,663 |.....euunnn [onnnnn 2,642,663 |.......... 61,657 |....... (ST R RO AR 415,461 | .......... B023 .......ennnt
CSIAP: USD/AUD BANK OF AVERICA, NA 5.99/ (AUDBBRBBS
09/17/2037 ..ceveeene. Foreign Liability .... |D1 ............ [T 11T R N BATYDEBBGKMZO031MB27  |. 05/22/2025 |. 09/17/2087 |..eevvvneeeaann fennnnn 45,211,650 [BM) e [ e [ 1,205,249 [ .ooveneee fonnnns 1,205,249 |...... 2,195,780 |....... (990,531))- e eeeeeeeeee feeeemeneeeeeeeenn fereeeeens 790,385 ..ovnennns B023 ...coeeennnt
CSWAP: USD/CAD CANADIAN IMPERIAL
06/27/2030 ...cevunnnee. TFORCE HOLDINGS INC. |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 |. 06/27/2030 |...evvvueevevenn fennnns 2,038,884(..... 5.52/(4.52) |eeeeennaeeeeennn foeeeeeeeenieees e 21 [oees [E X)) (R T (5,983))-ccvvennnns 7,216 ......... (13, 149)]. e e [ 22,783 | .ooeeennen B023 .....oeennnt
CSWAP: USD/CAD CANADIAN IMPERIAL
06/27/2032 ...ccevuunnnn. TFORCE HOLDINGS INC. |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 |. 06/27/2082 |...evvvueeeeeenn foaeerees 2,184,519]..... 5.88/(4.94) |oeeeeeeeemnneees foeemeeeeeeee oot A1 R (5,181)eneeeinnn Joeeenennns (5,181)f........... 8,907 |......... (14,089)].. e eeeeeeeeeee foeeemmmeeeeeeenen feeeeeeees 28,893 | .......... B023 ...coeeennnt
CSWAP: USD/CAD CANADIAN IMPERIAL
06/27/2034 ............. TFORCE HOLDINGS INC. |D1 ............ Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/20/2025 |.06/27/2034 |.......eceeveeen feunnnn 11,505, 133..... 6.23/(5.33) |-eeeeeenneeeeeenn foreeeeeeenneees feeeeenieans 1,106 |-eeeennnns [CIXTD) P S [CRXY)) — 64,769 |......... (T4,200)]- e eeeeemeeee Jeeemmeneeeeeeeenn o 172,551 ......eees B023 .....oeennnt
CSWAP: USD/CAD WELLS FARGO BANK,
07/10/2037 ............. Foreign Liability .... |D1 ............ Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 05/22/2025 |.07/10/2087 |...cevvvueveenn feunnnn 34,612,080 |..... 7.00/(8.04) [-eeeeeeeeneeeeenn Jormeeeeeemneees foeeemeeeeeeeeeen o 316,683 [..euuneees foereennn 316,683 |......... 882,324 |....... (565,641)]-.eeeeeeennes foeeeemmeeeeeeenn fons 600,388 | .......... B023 .....oeennnt
CSWAP: USD/EUR
06/28/2030 ....evunnnnnn Foreign Liability .... |D1 ............ Currency..... BANK OF MONTREAL .. NQQBHPCNCCUBTUTQYE16 |. 05/22/2025 |.06/28/2030 |.......eeeeeeen feunnnn 44,346,120 |..... 6.09/(4.29) |ovvnneeeeemnnnns foeeeemmeeeeees [ 54,184 |..... (1,290, 471) ceeeneeecs |onnee (1,290,471)f......... 495,693 |..... (1,786,163)] e eeveeeeeeeen foemeeeeeeeeiees foeeeennnn 495,669 | .......... B023 ...coeeennnt
CSWAP: USD/EUR ROYAL BANK OF

10/31/2028 ............. AMETEK INC ............. D1 oo Currency..... CANADA ............... ES7IP3USRHIGC71XBU11 |. 10/14/2016 |. 10/31/2028 |................ |...... 19,283,250 ..... 3.82/(1.53) |.eouveeeeeeeeies foeiiieeeeeeeiis [ 161,679 |.... (1,076,178)[........... .... (1,076,178)|......... 347,255 )..... (2,421, 1M5)]. e e 176,200 ) .......... B023 ............




STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢c¢’903

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

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

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

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

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CSWAP: USD/EUR CRODA INTERNAT | ONAL WELLS FARGO BANK,
6/27/2026 .............. PLC e [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |........ccevvven feunnns 12,850,100 |..... 3.277(1.43) |oveeeieiiinnens oo [ 113,834 |....... (681,380) ... (681,380).......... 20,711 |..... (1,591,018)].ccvvveeeeeiinn o s 63,986
MORGAN STANLEY

CSWAP: USD/EUR CAPITAL SERVICES,
6/30/2030 ..cevunnnnnnen N/a e [0 IR Currency..... INC o 17331LVCZKQKX5T7XV54  |. 06/05/2025 |. 06/30/2030 |....cvvvuueeeeen founnnnnane 459,200 |..... 6.20/(4.52) [oeumeeeeemnnaees foeemmmeeeeeenn oo 141 |.......... (7,780) eveeeeeenn Joeeennnnnn (7,780)cceveennee 2,559 |......... (10,340))- oo eeeeeeeeee Joeemeeeeeeeene foreeeeennn 5,135 covvennnnn B023 ...coveennnt
CSWAP: USD/EUR LINEAGE TREASURY WELLS FARGO BANK,
8/20/2026 .............. EUROPE BV ......ccvenn [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........ccceeeen [evnnns 26,631,640 |..... 2.30/(0.89) |-veuueeeermnnnes foeeemmneeeeeeenn [ 190,129 |....... (197,682)[ .evvvneee foennees (197,682)f......... 152,611 |..... (3,140, 531)[..oeeeeeeeeeee Jeeemeeeeeeeeeenn o 142,157 | .ooeeenens B023 .....oeennnt
CSWAP: USD/EUR
9/23/202%6 .............. WOODWARD INC .......... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2026 |.......ceeeeeenn foereee 7,423,020|..... 3.07/(1.12) [eeeeeeeeeeeeeen foe s e N7 ... (325,654)] ...cevvnnns founnnnn (325,654)|.......... 24,243 |....... (913,106)[- ..o eeeeeeeeeeee Jeemmeeeeemenes foeeeennnnn a2 s B023 .....oeennnt
CSWAP: USD/GBP
02/27/2045 ............. VIVID HOUSING LTD .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 11/26/2019 |. 02/27/2045 |........ceeveeen feunnnn 18,781,440 |..... 3.59/(2.54) | eeeeeinieeeeennn feeeeeeeeeeeees e 87,506 |...... 2,287,188 [.eveeneeees [ 2,237,188 |......... 963,515 |..... (1,722,060)] e evveeeeeeeen feemmeeeeeemnnees foeeennnnn 416,558 | .......... B023 .....oeennnt
CSWAP: USD/GBP CRODA INTERNAT | ONAL WELLS FARGO BANK,
06/27/2026 ............. PLC eeeeeeeeee e [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 06/02/2016 |. 06/27/2026 |.......ceeeeeenn feunenee 8,293,225]..... 3.30/(2.80) |-veuuueeeeemmnnns foeeeemmneeeeeenn [ 26,197 |eeennn.. 443,228 | ..oovvn [ 43,228 |......... (28,185)....... (678,208)[- e eeeeeeeeeeen Jormmneeeeemnnnes foeeeennnnn 41,295 ..o B023 ...coveennnt
CSWAP: USD/GBP HOWARD DE WALDEN CREDIT AGRICOLE CIB
07/09/2032 ...cevvuennn. ESTATES LIMITED ...... [0 IR [T 11T R N 1VUV7VQFKUOQSJ21A208  |. 06/12/2025 |. 07/09/2032 |.eeveeeeveevennn foeeeee 1,700,000 |..... 5.39/(5.43) |oeeeeenneeeeeennn foeeeeeee e e 16,585 [..veeeiins foeeenennns 16,585 |.......... 29,521 |eeeennnn (12,987 eeeeeeeeee foeeemmeeeeeeeenen feeeeeeees 2,537 woveeinnnn B023 .....oeennnt
CSWAP: USD/GBP LINEAGE TREASURY WELLS FARGO BANK,
08/20/2026 ............. EUROPE BV ......cceen [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 08/11/2021 |. 08/20/2026 |........ccceeeen [eunnnn 48,904,620 |..... 2.30/(1.98) |oeemmeeeeemnenes foeeeemmeeeeenn [ 92,649 |......... SY(VN1 7271 (R R 670,022 |........ (66,018))..... (4,163,610)].ccevveeeeeeeenn formeeeeeeeeiiees foeeennnn 261,048 | .......... B023 .....oeennnt
CSIIAP: USD/GBP THE PORTMAN ESTATE NATUEST MARKETS PLC
09/05/2032 .....ccvennnn (PRIMARY) LTD ......... [0 IR [T 11T R N RR3QIN 1 CIW 1PCSBA4S074  |. 02/06/2013 . 09/05/2082 |.eeveenveveenn feaees 9,230,550 |..... ATT/(4.61) [oeeeeeeieeeeeen [ e 36,880 |...... 1,424,241 | | 1,424,241 |......... 171,759 |....... (695,901)]--eeeeeevnneee foeeemmneeeeeenenn o 128,747 | L B023 ...coeeennnt
CSWAP: USD/GBP THE PORTMAN ESTATE
09/05/2037 ... .. | (PRIMARY) LTD ......... «eer |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/06/2013 |. 09/05/2037 |.... R 15,175,650 ..... 5.13/(5.01) |oeeeeeeeemniiees Joeeeenieeeecennen oo 61,427 | 2,585,230 | ..eevvnnnns feunnnn 2,585,230 |.........351,530 [..... (1,144,108).... .(B023 ...
CSWAP: USD/GBP SENSIENT TECHNOLOGIES WELLS FARGO BANK,
11/01/2025 ............. CORPORATION ............ [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 08/31/2018 |. 11/01/2025 |.eovveeeeeeeennn fenees 7,782,000]..... 4.28/(2.76) |oeeeeeeeemnnnans foeeemneeeeceennn e 116,788 |....... [COZGET) I I (404,694)|.......... (78,151)f....... (707,896)[-...eeeeeeeeeeen Jormmmeeeeemnnnes foeeeennnnn 2,679 .ooveennen B023 .....oeennnt
CSWAP: USD/GBP ROYAL BANK OF
11/23/2028 ... AMETEK INC .. . | Currency..... CANADA ... . ES7IP3USRHIGC71XBU11  |. 10/14/2016 |. 11/23/2028 |.... P AU 34,188,000 |..... 3.35/(2.59) |.. 76,182 ]..... (3,029,249)] .....covves |onen (3,029,249).........207,241 |..... (3,302,580).... 315,325 .|B023 ...
CSWAP: USD/GBP
11/27/2045 ............. VIVID HOUSING LTD .... |D1 ............ Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 11/26/2019 |. 11/27/2045 |........eeveeen fennnnn 51,713,280 |..... B.71/(2.64) |oeeeeeeeeeeeees foeeeeeeeceenn [ 231,450 |...... 6,502,984 | ....oovunns fennnnn 6,502,984 |...... 2,632,245 |..... (4,741,562)[..cceeeeeneeees foeememneeeeeeennn feeens 1,168,556 | .......... B023 ...coeeennnt
CSWAP: USD/GBP THE BRITISH LAND
3/26/2026 .... .... |COMPANY PLC ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/24/2013 |. 03/26/2026 |.... P AU 51,918,220 |..... 4.47/(3.97) |.. ...251,964 |...... 5,873,542 | .ccovvnnnns fennnnn 5,873,542 |....... (257,999)|...... (3,974,891)|.... 222,854 .(B023 ...
CSWAP: USD/GBP ANGLIAN WATER 8 WELLS FARGO BANK,

4/21/20% ... FINWCING P ........... Currency..... NA. e KB1H1DSPRFMYMCUFXTO9 . 01/28/2016 |. 04/27/2026 |...eveveveveves e 23,733,600 .....3.37/(2.93) |.evevrerrererens oo oo 70,953 |...... 1,175,672 | oveverenns o 1,175,672 |........ (87,611)]..... (1,946, 163)[....cecevererens oo o 107,763 | vvree B023 ............

CSUAP: USD/GEP ARQIVA PP FINANCING 508/ (SONIA+237

6/29/2029 ..o PLC wovvverererereienns Dl v Currency..... UBS AG, LONDON ... BFMBTE1CTL1QCEMIKS0 |. 06/27/2014 |. 06/29/2029 |...vevvvrvavs |ovnvee 19,382, 747(.66 bps)  |eeerererieinns oo [ (45,588)|....... 3,630,975 | ..cveuencns [onnen 3,630,975 |......... 248,442 |..... (2,083, 179)..c.cveererens oo [reeienne 193,827 | veveeee B023 v

CSHAP: USD/GBP HEATHROW AIRPORT BANK OF AVERICA, NA

9/1/2026 ..vevrnnnnn LIMITED wovvevevene Dl v Currency..... . BATYDEBBGKNZOO31MB27  |[. 05/06/2014 . 09/01/2026 |...vevvrvvnves [ovne 76,446,000 .....3.95/(3.77) |.vevevevrnrvrnnns [ foen 375,417 |..... 14,911,737 [ oo fonne 14,911,737 |....... (129,328)]..... (5,307, 718)]. .. [orererereneenies e 413,905 .[B023 ...

CSHAP: USD/GBP

9/11/2032 v Foreign Liability ... |D1 .ovvovnrnee Currency..... BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 03/11/2025 |. 09/11/2032 |..vvvevvrvris |ovnenns 2,585,000 |.....5.82/(8.13) [evveveveverrins forrrererereenenes foorririeeeenns oo (36,258)veveeenen |oerennne (36,254 ..vnene 119,444 |....... (155,698)[.. v | [ 34,695 | .o B023 v

CSWAP: USD/GBP

9/11/2035 ............. |Foreign Liability .... |D1 . | Currency..... BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 03/11/2025 |. 09/11/2035 |.... R 29,727,500 .....6.05/(6.40) |.. B (614,297 ... (614,297)|....... 1,176,235 |..... (1,790,532).... .[B023 ...

CSHAP: USD/GBP CADOGAN ESTATES

9/12/206 ... LIMITED oo Dl v Currency..... SOCIETE GENERALE .. O2RNESIBXPAROTOBPUAT |, 06/25/2013 |. 09/12/2026 |.vvvvevevrvris |ovnennae 9,252,000 |.....4.23/(3.75) [oeevrvevrvrrerans fooreeeriririenes [oeeveeenns 41,99 ...... 1,078,497 |oveveveens o 1,078,497 [.v.e.. (32,780)|....... (707,696 ..vvveverenen forereererininians oererenenn 50,733 | v B023 v

CSWAP: USD/GBP THE PORTHAN ESTATE

9/5/2027 ... (PRIMARY) LTD ... . | Currency..... CITIBANK, N.A. ... ES7ODZWZTFF32TWEFA76 |.12/10/2015 |.09/05/2027 |.... R 31,469,450 |.....3.97/(3.37) |.. ...153,493 |...... 3,503,849 [ .eveees forne 3,503,849 |.......... 43,982 |..... (2,447, 448)|.... .[B023 ...
NOMURA GLOBAL

CSWAP: USD/JPY FINANCIAL PRODUCTS

06/17/2045 ............ METLIFE INC ..voeee Dl v Currency..... ING oo 0Z3V05H2G7GRSOSBHIIT . 06/04/2025 |. 06/17/2045 |...vevevevvves oven 90,753,000 .....6.34/(3.29) |.evevvveverereres [ oo 108,642 |...... 1,619,677 [ oo o 1,619,677 |......... 866,331 |......... 753,346 | oo oo 2,028,187 | .oevne. B023 ............

1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 1,488,581 37,908,362 [ XXX 37,908,362 | (110,247,749) 69,040,324 34,019,424 XXX XXX

SIP: 1FS 0.00 Inflation

12/31/2035 ............. Liability Hedge ...... Exhibit 5 ... |Risk ......... JP MORGAN CHASE ... 7HBGLXDRUGOFUS7RNEQ7 . 03/22/2016 |. 12/31/2035 |..evevevevvees |ovee 15,000,000 .. CP1_1/(CP1_1) fouvevverereueis foreerererereiens frvrnae 201,955 |......... 388,758 | .ovevevens |ornee 388,758 |......... (13,462))-.v v e o oo 243,139 | e BO70 vvoeee

SIP: IFS 1.91 Inflation

12/31/2025 ... Liability Hedge ...... Exhibit 5 ... |Risk ......... JP MORGAN CHASE ... 7HBGLXDRUGOFUS7RNES7 |, 03/23/2016 |. 12/31/2025 |.evevevevvens |oveve 5,000,000 [.. CPI_1/(CP1_1) |ovuveveverereueens foorererererereieas forineas 0NN 901 [eeveveees forerereieinn 901 |ovvene (23,287)).vevereeeveien e [ e 17,750 | voovvee BO70 vvoee

SIP: IFS 1.99 Inflation

12/31/2030 ............ Liability Hedge ...... Exhibit 5 ... |Risk ......... SOCIETE GENERALE .. O2RNESIBXPAROTDSPUAT . 03/23/2016 |. 12/31/2030 |..evevevvvves |oveee 10,000,000 [-. CP1_1/(CP1_1) forvrerervrereres [roeeeeieieierens oo 135,493 |......... 152,304 [eveverenes forrae 152,304 [ 8 [orveerererererenes [eeeeeeeeeieieien oo [ 17,333 [ e BO70 vvoen

SIP: IFS 2.005 Inflation ~ |BANK OF AMERICA, NA

12/31/2040 ............. Liability Hedge ...... Exhibit 5 ... [Risk ..ccoooes [eoiiiiiiiiiiiiiin. B4TYDEB6GKMZO031MB27 _|. 03/22/2016 |. 12/31/2040 |......oeeeeeeen. ... 20,000,000 .. CP1_1/(CPI_1) fouveeeeeeiiaees [ o 268,861 ......... 581,428 | vvveeeen [ 581,423 |......... (32,481)]. e e | o 393,892 .......... BO70 ...........
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€2¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
SWP: IFS 2.005 Inflation
12/31/72045 ............. Liability Hedge ...... Exhibit 5 ... |Risk ......... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 03/22/2016 |. 12/31/2045 |......eevvvvvven founnns 55,000,000 |.. CPT_1/(CPI_1) |ouvrenerrrrmnnnns foovevnnnnieecinns foennns 510,835 |...... 1,392,082 [ceveeneeens o 1,392,032 |....... (720555 R KU R RN 1,245,656
SP: IFS 2.30250000 Inflation
12/3172028 ............. Liability Hedge ...... Exhibit 5 ... |Risk ......... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 08/19/2010 |. 12/31/2028 |.......evvvvvvnr founnnns 4,000,000 .. CPI_1/(CPI_1) [oeuuriviirnnnnnns Joevnnineeeeeinins forrieinnns 46,440 |.......... 12,994 | s 12,994 |.......... (1,428)]eeeiiiiiiinns e [ s 37,453 | .oooeen BO70 ...........
SWP: IFS 2.67 Inflation
12/31/72043 ... . [Liability Hedge ...... Exhibit 5 ... |Risk ......... [JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |.07/19/2010 |. 12/31/2043 |.... o feeeeenn 4,000,000 .. CPI_1/(CPI_1) |.. ...(26,749)|.
SIP: 1FS Inflation ~ |BANK OF AVERICA, NA
2.689012/31/2028 ..... Liability Hedge ...... Exhibit &5 ... |Risk «oooevunn [eevinniiis BATYDEB6GKMZ0031MB27  |. 12/18/2013 |. 12/31/2028 |....evvvvvvvnnn fonnnns 7,700,000 .. CPI_1/(CPI_1) [ouueiireennnnnns Joevnnineeeciiinns [ 59,352 |......... (L7 )) I (97,229))...c0uunnnns (-3 P RN R R 72,097 [ cevrennnns BO70 ...........
SWP: IFS 2.778 Inflation
12/31/743 oo Liability Hedge ...... Exhibit 5 ... |Risk ......... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 12/11/2013 |. 12/31/2043 |......evvevvven fonnnns 50,000,000 |.. CPT_1/(CPI_1) |cuvuenrrvimnnnns foovevnnnieecinnn feeens 346,829 |..... (3,359,376)] ..evvvnnnnn fonnnn (3,359,376)|....... (319, 749). v [ e o 1,075,728 | .......... BO70 ...........
SWP: IFS 2.78892 Inflation
12/31/743 oo Liability Hedge ...... Exhibit 5 ... |Risk ......... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 12/12/2013 |. 12/31/2043 |......eevvvvvven founnns 50,000,000 |.. CPT_1/(CPI_1) |cuvuenervimnnnns foorernnnneeecinnn fonenns 338,151 |..... (3,475,336)] .eevvvnnnnn feunnn (3,475,336))....... (314,806)[......ccvvvnnnnns Joevnnnneneeeinins [ e 1,075,728 | .......... BO70 ...........
SWP: IFS 2.79 Inflation
12/31/72033 ... Liability Hedge ...... Exhibit 5 ... |Risk ......... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |. 12/17/2013 |. 12/31/2033 |......oevvvvvves founnnns 5,700,000 .. CPI_1/(CPI_1) [ouuurivvimnnnnnns Joevrnneeeciininn [ 38,99 |....... (230,486)( ..evnnneen fonnnns (230,486)|......... (R VN O KON T T, 83,138 [ .oevennnns BO70 ...........
SWP: IFS 2.7975 Inflation
12/31/743 oo Liability Hedge ...... Exhibit 5 ... |Risk ......... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 12/13/2013 |. 12/31/2043 |......evvvvvvven feunnns 55,000,000 |.. CPT_1/(CPI_1) |euvvenrrvrmnnnns foovevvninieecinns feens 372,551 |..... (3,878,692)(..euveeeens [nnne (3,878,692)....... [(SRIRT11C)] PR RN R RN 1,183,301 | ....eeees BO70 ...........
SWP: IFS 2.810 Inflation London Clearing
12/31/2029 LCH ........ Liability Hedge ...... Exhibit 5 ... |Risk ......... House .......couunnnns 549300HNAUKVAE2R3U73  |. 12/18/2013 . 12/31/2029 |..eevvenrvvvinnn fonnnns 1,000,000 |.. CPI_1/(CPI_1) [oerrvvrrrnniinins Jorneeeeeeiiiines foevvinnnnns 6,681]......... [T 1)) I A (23,330)).......... (2072} R ERRRUUTIN [ R, 10,615 .......... BO70 ...........
SIP: IFS 2.8125 Inflation ~ |NATHEST MARKETS PLC
12/31/38 covveenne Liability Hedge ...... Exhibit & ... |Risk «ooovvunn [eeriiniieis RR3QW I CWIIPCSBA4S074 |, 12/16/2013 |. 12/31/2038 |....evvvvnrrvnnn founnns 30,000,000 |.. CPT_1/(CPI_1) |ouvvenrrvimnnnnns foorennnnieecenns foeens 199,350 |..... (1,658,670)]....cevvnnn |ovnee (1,658,670)....... [QLTAR<T10)) R FOPPRRRUUPTR RPN . 551,387 | .eevnnnnns BO70 ...........
SWP: IFS 2.82094 Inflation
12/31/72043 ............. Liability Hedge ...... Exhibit 5 ... |Risk ......... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 12/16/2013 |. 12/31/2043 |......eevvvvvven feunnns 29,500,000 [.. CP1_1/(CPI_1) |oevvvvvnnriniinnn fooreeeiinninenes fovvnnnnns 191,286 |..... (2,209,176)( ..evvneeen | (2,209,176)....... (187,911)].ceeevvieieiiinn [ fevevieeeeiees [ 634,680 | .......... BO70 ...........
SIP: IFS 2.855 Inflation London Clearing
12/31/2034 LCH ........ Liability Hedge ...... Exhibit 5 ... |Risk ......... House .......couunnnns 549300HNAUKVAE2R3U73  |. 12/18/2013 . 12/31/2034 |...evveerrvinnnn fonnnns 2,000,000 .. CPI_1/(CPI_1) [ouuerivvrrnnnnens Joernnineeeeiinins [ 12,613 |......... (99, 1) eeeeneeeecs o (99, 111)f......... [QECTC7:)) F RN PR R, 30,838 ..evnnnnns BO70 ...........
SWP: IFS 2.86 Inflation
12/3172043 ............. Liability Hedge ...... Exhibit 5 ... |Risk ......... JP MORGAN CHASE ... 7HBGLXDRUGQFUSRNE97 |. 05/20/2010 |. 12/31/2043 |......oevvvvvves founnnns 3,000,000 .. CPI_1/(CPI_1) [ouueivrirrnnnins Joevnnineeeeiininn [ 18,468 |....... (V2L I (223,744)......... (2 TLC) | PO RN T T, 64,544 .......... BO70 ...........
SWP: IFS 2.865 Inflation
12/3172039 ........eeee. Liability Hedge ...... Exhibit 5 ... |Risk ......... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 12/18/2013 |. 12/31/2039 |.......evvvviver [ounnnns 3,000,000 .. CPI_1/(CPI_1) [oeueeivvimnnnnins foevnnineeeeiiiins foerieiens 18,668 |....... (203, 217)[ cevunneeeas o (203,217)).cvuenes [QISTATC) O RN T T, 57,143 | ......eees BO70 ...........
SWP: IFS 2.8775 Inflation London Clearing
12/31/44 LCH .......... Liability Hedge ...... Exhibit 5 ... |Risk ......... House ........ouunnnns 549300HNAUKVAE2R3U73 |, 12/17/2013 |. 12/31/2044 |.....ovvveviien fennnns 31,000,000 |.. CPT_1/(CPI_1) |ouvvenrrvrmnnnns foovrvnninieecinns feeens 189,652 |..... (2,773,280) cevennenncn |onnne (2,773,280)f....... [QISX T 5] PR RN PP RN 684,774 | .......... BO70 ...........
SWP: IFS 2.88 Inflation
12/31/72033 ... Liability Hedge ...... Exhibit 5 ... |Risk ......... UBS AG, LONDON .... BFM8TE1CT2L1QCEMIKS0 |. 03/13/2025 |. 12/31/2033 |......oevvvvvne founnnns 9,000,000 |.. CPI_1/(CPI_1) [ouueriivirnnnnnns foevnnineeeeiinins [ 51,643 |....... (426,873)[ .evvnneens fonnnns (426,873)|......... (2105 PO RPN R RN 131,270 [ weveeennns BO70 ...........
SWP: IFS 2.95 Inflation
12/31/72043 ............. Liability Hedge ...... Exhibit 5 ... |Risk ......... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 05/05/2011 |. 12/31/2043 |.......evvvvvven founnns 10,000,000 [.. CPT_1/(CPI_1) |-evvvvrnnniiiiinnn fooereeeivininees fovvvinnnns 54,384 |....... (967,894) .evvuneens fonnnnns (967,894)|......... (L3223 D) SR AP R R, 215,146 | .......... BO70 ...........
SWP: IFS 2.98 Inflation
12/31/72043 ............. Liability Hedge ...... Exhibit 5 ... |Risk ......... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 02/23/2011 |. 12/31/2043 |......eevvvvvven founnns 14,000,000 .. CPI_1/(CPI_1) [eurirvvirnnnienns Jevnnieieciininn [ 72,895 |..... (1,390,669)(....cceeee |- (1,390,669)f....... [QILZTIV) R FPPRRUPN R R 301,204 | .......... BO70 ...........
SWP: IFS 3.0625 Inflation CREDIT SUISSE
12/31/2083 ........eeees Liability Hedge ...... Exhibit 5 ... |Risk ......... INTERNATIONAL ...... ES8DKGMJYYYJLNSC3868 |. 01/06/2010 . 12/31/2033 |......eovvvvvnnn foonnns 4,500,000 [.. CP1_1/(CP1_1) |eeveunvivvrnnnns foovvriinnnniiiins Jonnnnns 16,917 ]....... (307,462)[ .evveneens o (307,462)........ (48,108)[...eevvvvennniinne Jovnnniniiiiinnnns forvvviininiiiinns foeneennes 65,635 .......... BO70 ...........
1159999999. Subtotal - Swaps - Hedging Other - Other 3,254,880 | (18,953,338) XXX (18,953,338 (2,346,228) 8,378,509 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 14,970,428 (4,300) 9,099,197 (90,486,656)] XXX (88,244,047)| (215,517,869) 69,040,324 (4,945) 227,489,544 | XXX XXX
SIP: 01S 1.390000 Fixed Income Security Interest HSBC BANK USA, N.A.
8/31/2031 .vevveveees [ oo Dl e Rate...vrreres | creeereeeieeeeeeeeas 11EBVN30JCEQV1HARB04 [, 07/27/2011 . 09/28/2036 |........cvevens |onenee 19,500,000 |- USBMLIB/ (4.95) [v.evevveveverens fooreererieieneies [reeneienns 47,848 |....... (195,629)( ..vvvere fornnnne (195,629)|....... (610,071)] e oo oo [ 327,005 | .eveen BO3T vveeeee.
SIIP: 018 2.152500 Fixed Income Security Interest Chicago Mercantile 1.39/(SOFR+26. 1
3/10/2032 veiiieees | [0 IR Rate........... Exchange ............ 549300HNAUKV1E2R3U73  |. 08/26/2021 |. 08/31/2031 |.eeevveunveeenn feunnn 100,000,0006 bps)  feeeeeeeeeeeeeen fe e e (1,622,684)...cceeeeneeeee | eeeeeiinnnn e (13,116, 510)] e [ e Jeeeemeeeeeeeees oo e 1,242,236 | ..ooeenn. (0] I
SIP: 01S 2.152500 Fixed Income Security Interest Chicago Mercantile
3/10/2032 iiiiiiiiiees | Dl e Rate........... Exchange ............ 549300HNAUKV1E2R3U73  |. 03/24/2022 |. 03/10/2082 |..eevvvueveeenn fonnns 200,000,000..... 2.15/(SOFR) [-eevvvmmmareermnnn fooneeeemnniinnaees Joenee (2,320,906)]-- e eeeeemmmnaee [oeeeeinnnns L (15,948, 191)] oo e e eeinieees foerrnnne e eeeeees feereeeeiiiiaeeees Jenees 2,588 171 .....onens BO31 ..oeeenneees
1179999999. Subtotal - Swaps - Replication - Interest Rate (3,894,942 (195,629 XXX (29,260,330 (610,071), 4,157,502 [ XXX XXX
ICE: (CDX.NA.1G.44.V1)[Fixed Income Security Interest Intercontinental
...................................................... D1 ............ |Rate........... [Exchange ............ 549300HNAUKV1E2R3U73 |. 05/05/2025 [. 06/20/2030 |...........ccevr [.....754,500,000|.....0eureee.00 foueeenieennnnnnnns |- 11,879,901 |...... 1,563,924 |..... 11,395,752 [ ........... |..... 16,680,486 |.......oovemeeeee |oemnnnnneeennnnns [ooeeee. (484,149))....ooeeeneeee. . |- 754,500,000 | ..........[BOS3 ............
ICE: (CDX.NA.1G.44.V1)[Fixed Income Security Interest Intercontinental
...................................................... Di ............ |Rate........... [Exchange ............ 549300HNAUKV1E2R3U73 |. 05/06/2025 |. 06/20/2035 |.........eeeeeer [.....729,500,000 . .ccvueneeee 100 founeeiiiinnnnnnns |-ooo. (2,280, 124)]...... 1,430,340 )..... (2,236,379) ...ooeeevnn |oeena 5,312,219 [ e [ 43,745 | |22 729,500,000 ...l [BOSS ............
1189999999. Subtotal - Swaps - Replication - Credit Default 9,599,777 2,994,264 9,159,373 [ XXX 21,992,705 (440,404 ) 1,484,000,000 | XXX XXX
1229999999. Subtotal - Swaps - Replication 9,599,777 (900,678 8,963,744 XXX (7,267,625 (610,071) (440, 404) 1,488,157,502 | XXX XXX




2903

STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
TRSWAP: LOD US EQUITY [Fixed Income Security Interest 108.79/ (SOFR+ (4
e |- . |Rate... . [BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 06/25/2025 |. 07/30/2025 |.... N TP 102,262,600 [7.00) bps) ...715,763 |..........11,007 | ... ....11,007 | 146,589 .|BO31 ...
TRSWAP: LQD US EQUITY [Fixed Income Security Interest WELLS FARGO BANK, 108.79/ (SOFR+(4
... |Rate... [N KB1H1DSPRFMYMCUFXTO09 |. 06/25/2025 |. 07/16/2025 |.... coe foeenn 102,262,600 0.00) bps) e 714,769 L. 11,206 . voeenn.. 11,206 ). . 107,053 [ ..........|BO31 ...
1329999999. Subtotal - eturn 1,430,532 22,213] XXX 22,213 22,213 253,642 | XXX XXX
1349999999. Subtotal - Swaps - Other 1,430,532 22,213] XXX 22,213 22,213 253,642 | XXX XXX
1359999999. Total Swaps - Interest Rate 14,970,428 (107,588) 312,806 | (109,738,625) XXX (133,405,517)]  (103,533,963) (2,973) 192,579,237 | XXX XXX
1369999999. Total Swaps - Credit Default 9,599,777 2,994,264 9,159,373 | XXX 21,992,705 (440, 404) 1,484,000,000 | XXX XXX
1379999999. Total Swaps - Foreign Exchange (42,770,275) 923,410,978 | XXX 1,196,776,990 (93,861,655)] 891,504,880 277,773,876 | XXX XXX
1389999999. Total Swaps - Total Return 1,430,532 22,213] XXX 22,213 22,213 253,642 | XXX XXX
1399999999. Total Swaps - Other 3,254,880 (18,953,338)] XXX (18,953,338) (2,346,228) 8,378,509 | XXX XXX
1409999999. Total Swaps 14,970,428 9,492,189 (34,777,793) 803,900,601 [ XXX 1,066,433,053 | (199,719,633) 891,504,880 (443,377) 1,962,985,264 | XXX XXX
Net Investment in WELLS FARGO BANK,
CAD/USD ... Foreign Operations ... |D22 .... . [Currency..... .. KB1H1DSPRFMYMCUFXTO9 . 03/19/2025 |. 09/26/2025 |....33,793,045 |...... 33,793,045 P O (1,384,675)(.ccenneccs |onne (1,519,691)|..... (1,384,675)|.
Net Investment in ,
CAD/USD ....covvvvvnnnnns Foreign Operations ... |D22 ........... Currency..... NA KB1H1DSPREMYMCUFXT09 |. 06/16/2025 |. 12/19/2025 |... 41,671,457 |...... 41,671,457 ..cuvnnnn O Lo i fo e 630,783 |..eeeeen o 289,560 |......... 630,783 [...iiiiiiiiinins feveiininniiiiinn [ e 143,030 [ ..eeennnns B022 ............
1419999999. Subtotal - Forwards - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (753,8%2) XXX (1,230, 131) (753,892) 225,994 | XXX XXX
AUD/USD ...t Foreign Equities ..... BA et Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/22/2025 |.08/01/2025 |.....evveuvveee fovnnnnn 6,661,148 |.ccevvennnneens JO e foeeeee e [ (151,108)] ..ocevvvens Jevennnn (151,108)|.......... (3,169)|....... (147,939)]- e foeeeemeneeeeeeeen [ 9,862 ...coevn (0] I
CANADIAN IMPERIAL
CAD/USD ... Foreign Equities ..... . | Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 04/22/2025 |.08/01/2025 |.... P AU 46,918,178 J PO (384,491)] ... (384,491)|..........(69,250)....... (315,241)|....
CREDIT AGRICOLE CIB
EUR/USD ..o Foreign Equities ..... BA et [T 11T R N 1VUV7VQFKUOQSJ21A208  |. 05/09/2025 |. 08/22/2025 |..eeeeeeeeevnnnn foeeeee 93,391,967 |-eevveeees JO) e foeeee e e (3,605,767)(...cceeees |nnee (3,605,767)|....... (303,563)|...... (3,302,204)].cceveeeeeeen foeeeeeemeeeeeeen Jes 177,939 [ ooeeenent (0] I
CREDIT AGRICOLE CIB
EUR/USD ..o Foreign Investments . |D22 ........... [T 11T R N 1VUV7VQFKUOQSJ21A208 | 05/09/2025 |. 08/22/2025 |....eveeeeeennn [oeeeenen 2,637,598 ... JO e foeeeee e [ (101,835)[ cevveneee [ (101,835)|.......... [CR-TK) — (93,262)]ccvveeeeeen foeeeeeeeeeeeeeeen [ 17 IR (0] I
CANADIAN IMPERIAL
EUR/USD ..o Foreign Equities ..... BA et Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/25/2025 |.08/08/2025 |........ecevveee [ovnnnnn 8,106,710 |.ccevvennnneees JO e foeeeee e oo (79,696)( ..evveeees foeeeennee (79,696)......... (19,615)(........ (60,081)]ceeeveeeeeeemnnn feeeeeeeeeieeeeee s 13,250 | cevvennnns (0] I
CANADIAN IMPERIAL
EUR/USD ..o Foreign Equities ..... BA et Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/25/2025 |.08/08/2025 |........ecevveee [ovnnnnn 1,500,178 |.eeeeeeeeeenn JO e foeeeee e e (14,748) .oevneeeees oo (14,748)|.......... (3,630)f........ (1, 118)] e [ s 2,452 .. (0] I
CANADIAN IMPERIAL
EUR/USD ..o Foreign Equities ..... BA et Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/25/2025 |. 08/08/2025 |...eevvuevvevenn feoeeres 2,194,646 |.......cceenn JO e foeeeee e e (PART5)) I R (21,575).......... (5,310)|......... (16,265)[.. e eeeeeneeeeee Joemmmneeeeeennnn forreeennnns 3,587 | covvinnnnn (0] I
BANK OF AMERICA, NA
EUR/USD ... Foreign Equities clCurrency. . [ oeiiiiiii BATYDEB6GKMZO031MB27  |. 04/23/2025 |. 08/08/2025 |.... N TP 601,122,731 . |-.. (17,186,635) ... ... (17,186,635)(..... (1,429,238)|.... (15,757,397).... IR R 982,469 ...|B031 ...
EUR/USD . Foreign Equities . | Currency. CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |. 04/23/2025 |.08/08/2025 |. 91,920,428 |.. ..(2,643,888)| ......... ..(2,643,888) . (218,516)|..... (2,425,372)[. .150,234 | ..........|B031
EUR/USD ... Foreign Equities . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/23/2025 |.08/08/2025 |.... J PO 2,277,046 J PP [(CITT)) R (65,494) (60,081).... IR AR 3,722 v BO31 ...
CREDIT AGRICOLE CIB
EUR/USD ..o Foreign Equities ..... BA et [T 11T R N 1VUV7VQFKUOQSJ21A208  |. 04/24/2025 |. 08/08/2025 |....eeveeeevnnn foeeeee 10,190,092 (....ccvvvennnns JO) oo foeeeee e [ (279,945)] ..cevvvnnns funnnnn (279,945)|......... (24,254)....... (255,892)].+cvvveeeeeeeennn feeeeeeeeeieeeeee s 16,655 | .......... (0] I
CANADIAN IMPERIAL
GBP/USD ..o Foreign Equities ..... BA et Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 05/09/2025 |. 08/22/2025 |........ceveeeen feunnnn 55,307, 79% |.ccoveeeens JO) e foeeeeee e e (1,620,355)] .ccvvnnnnns fennnn (1,620,355)f.......... (6,262)|..... (1,614,093)]...ceeeevveeeeee Joeemeeieeeeeennnn [ 105,377 | (0] I
CANADIAN IMPERIAL
GBP/USD ... Foreign Equities ..... . | Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 05/09/2025 |. 08/22/2025 |.... P AU 52,144,904 P (1,527,692)] .ccvvvnnnns fennnn (1,527,692).......... (5,904)|..... (1,521,788).... .|BO31 ...
CANADIAN IMPERIAL
GBP/USD ..o Foreign Equities ..... BA et Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 06/25/2025 |. 08/08/2025 |....evvuevvveenn fonnd 6,065,473 |....ccevnennnns JO e foeeeee e e (36,336)] .ccvvvnnnnn founnannn (36,336).....ccnnn (916)|......... (35,419)-ceveeeeeeeen oo [ 9,913 (0] I
CANADIAN IMPERIAL
GBP/USD ... Foreign Equities ..... . | Currency..... BANK OF COMMERCE .. 21GI19DL770XOHC3ZE78 |. 04/23/2025 |. 08/08/2025 |.... P AU 17,554,022 J PO (559,005)] ... (559,005)f... ... (605)|....... (558,400)|.... .|BO31 ...
CREDIT AGRICOLE CIB
EUR/USD ....oeevvnnnnnnns Foreign Equities ..... BA et CUTTENCY..oee |uveeriiiinnnnnniinnnnns 1VUV7VQFKUOQSJ21A208  |. 05/09/2025 |. 08/22/2025 |...eweeeevvvnnn foeees 40,516,819]........cce.. J() Jememnereemmmnns fooreemmineeen foeeeeiieees | (1,564,312)] .cevvvnnnns fennnn (1,564,312)|....... (131,697)f..... (1,432,616)]--- e eeeeenmnnnees feermnnnaaneeennnn franneeees 77,196 [ covvennnns BO31 ..oeeenneees
1439999999. Subtotal - Forwards - Hedging Other (29,842,882)) XXX (29,842,882 (2,235,915) (27,606,968 1,755,183 | XXX XXX
T-FRID 2.375 5/51 @ | Fixed Income Security ‘ ‘WELLS FARGO BANK, ‘ | ‘ ‘ |
75.00295 ..iiiiviiiinens | Dl eienennns Duration..... NoA s KB1H1DSPREMYMCUFXTO9 |. 07/06/2023 |. 07/08/2025 |....evvueeeeeene founns 200,000,000 .eeveenneees JAQ T TR FOUTTTTTTTTTURII N (1,444,454). v [ o (23,149,986)[ .. oeeevnnieieeen Jorrnnnereerenians forerrnnninneeeens fernnaerreennnaaes feeennnns 148,047 .......... BO311 ..........
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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)
T-FRUD 2.375 5/51 @ |Fixed Income Security
76.104274 .............. Duration..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/14/2023 |.07/18/2025 |....cevvvvvvvenn fennns 300,000,000 |...cvvunnnnnens A 1 (S R R (1,858, 740)]...ccvvveneeeennn [ eemnnnnnnns Lo (37,958,855 e feerrein [ e 333,105 | .......... BO311 ..........
T-FRID 4.125 8/53 @ BANK OF AVERICA, NA
90.683526 .... . |Duration..... ... BATYDEB6GKMZO031MB27 | 10/13/2023 |. 10/17/2025 |.... R R 175,000,000 [....oveevvnne 70) oovvvnnnnnniiiinn fooeeeeeeeininnnes foeeennn (510,043)f e e [ (2,448,548)|... 478,162
T-FRUD 4.25 02/54 @ WELLS FARGO BANK,
97.848491 .............. Duration..... NA KB1H1DSPRFMYMCUFXTO9  |. 03/25/2024 |. 03/25/2027 |......evvnvvvvnn founnns 70,000,000 |-.veeneeeeenna Z70) fooeriiiiniiiiiis s foeeeees (71,088 | o (5,273,584)]...cvvnniviiinnnn oo i [ [ 460,918 | .......... BO311 ..........
T-FRUD 4.25 2/54 @ GOLDMAN SACHS
97.6202220 ............. Duration..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/18/2024 |. 03/19/2026 |......vvvvvvvnn fonnns 230,000,000 [.....ccvvunnnns A I (S R R (584,223)]...ccvuneeiiiinnn e I O 171C8¢151C)) R RO KRR RN RN 974,321 .ooeeeeeen BO311 ..........
T-FRUD 4.75 05/55 @ |Fixed Income Security BANK OF AMERICA, NA
97.432 .o JU 1) Duration..... . BATYDEB6GKMZO031MB27  |. 06/17/2025 |.06/17/2026 |.......ecvvvvenn fennnn 137,000,000 .....ceveeeen PAQ T (S R RN 29,847 |oueeneeeiiiiiens e e 1,706,979 |ocevvvieeeceiinn oo e [ e 672,691 ..........[BO311 ..........
T-FRID 4.75 05/55 @ Income Secur ity
97.695 oiiiiiiiiiiiiinn | [0 IR Duration..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/25/2025 |. 06/25/2026 |.........eeevenn feuens 131,000,000 .....eeveenen PAQ T (S RN RN 14,643 [ oo [ 1,268,720 |oeevvveneieeeinnn oo e [ e 650,498 | .......... BO311 ..........
MORGAN STANLEY
T-FRID 4.75 05/55 @  [Fixed Income Security CAPITAL SERVICES,
98.132 i | [0 IR Duration..... INC o 17331LVCZKOKX5T7XV54  |. 06/26/2025 |.07/07/2026 |......eveeeveeen feunnnn 77,000,000 |-...eeeeeennnn JO e foeeee s 7,608 [eeeeeeeeeeeennn [evnneeees foreeeene 391,783 |.eeeeeeeeeeies oreeememieeeeeenn [ eeeeeeees feeeeee e feeeeeees 388,674 .......... BO311 ..........
T-FRUD 4.75 11/53 @  [Fixed Income Security TORONTO DOMINION
106. 171415 Lo [ oo [0 IR Duration..... BANK eveeieieeee PT30B789TSUIDF371261 |. 01/23/2024 |. 01/23/2026 |.....eeueveeenn feunnn 125,000,000 |-eevvvenneees VAQ T FHTTTRRR FERRRRRPR R [RRTRCLT) AR IR T (8,993,951)]cevveeeeeeenen feeeeeeeemneeeeee e o [ 470,672 | ..ovuennns BO311 ..........
T-FRUD 4.75 11/53 @  [Fixed Income Security TORONTO DOMINION
96.752 oieeeeiiieeeeeen | [0 IR Duration..... BANK oveeiiieeee PT30B789TSUIDF371261 |. 06/18/2025 |. 12/17/2026 |....evvuevevenn fennnn 132,000,000 |-eevvvenneees VAQ T FHUTR AEUPPTRRTN T 39,151 [oeeeeeeeeees [ e 1,222,192 |oeeeeeeeceees e e e o 799,051 | .......... BO311 ..........
T-FRID 4.75 5/55 @ [Fixed Income Security GOLDMAN SACHS
95.8207 ..iieeiiiiieeee | [0 IR Duration..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/10/2025 |. 06/10/2027 |..eevveeeveeenn feunnn 225,000,000 [..ceevvnnnnnns VAQ T FETTTRRR FEUTRRRRPT 108,694 |eveeeeeeeeeeenn [eeviiieees [ 4,353,447 | e e e e 1,569,045 [ .......... BO311 ..........
T-FRID 5.00 05/45 @  [Fixed Income Security GOLDMAN SACHS
98.2478650 ....cevvunees | oo [0 IR Duration..... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 06/16/2025 |. 06/16/2027 |....evvveeveeen feunnnn 86,000,000 |.....ceeeennnnn JO) e foeeeee [ e [ [ 1,788,237 [ e foeeeeeee e e 602,252 | .......... BO311 ..........
T-FRID 5.00 05/45 @  [Fixed Income Security GOLDMAN SACHS
99.722121 ... D1 . | Duration..... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/23/2025 |. 06/23/2027 |.... P PP 78,000,000 ....486,762 |... 548,893

Subtotal -

Forwards - Replication

(4,280,524

(81,683,760

1449999999. 8,096,329

1479999999. Subtotal - Forwards (4,280,524 (30,596,774 XXX (112,756,773 (2,989,807) (27,606,968 10,077,506 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (103,288)  (44,406,844) 884,647,408 | XXX | 1,160,692,381 15,632,202 [ 822,464,556 1,972 247,310,570 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 69,558,678 26,260,325 9,099,197 [ (101,666,727) XXX (99,424,118) (237,506,716) 41,433,356 (4,945) 229,244,727 | XXX XXX
1719999999. Subtotal - Replication 9,599,777 (5,181,202 8,963,744 [ XXX (88,951,385 (610,071) (440, 404) 1,496,253,831 | XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other 1,430,532 2,213] XXX 22,213 22,213 253,642 [ XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 69,558,678 35,756,814 (39,058,317)( 791,966,638 | XXX 972,339,091 | (222,462,372) 863,897,912 (443,377) 1,973,062,770 | XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |

[ | |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0020 ... ... |Convert Foreign MTN to Floating USD .

0021 ... .. | Convert Foreign MTN to Fixed USD

0022 ... . |Hedge Net Investment in Foreign Subsidiary .

0023 Convert Foreign Bonds to Fixed USD .....

0024 Hedge FX Exposure on Equity Investment

0031 ... ... | Convert Assets to Fixed/Float

0037 ... .| Swap Fixed to Floating Liabilities ..

0070 Hedge inflation Linked Benefits

0311 ... .| Duration Management Hedges
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Sep-25 (BT 2-YEAR  |Fixed Income Interest Rate
LV A 9 [ 1,800,000 | TREAS. NOTE ........... Portfolio ............. 1 R .09/30/2025 [ CBT ....ovvvvvvnnnnnes ES7IP3USRHIGC71XBU11  |.05/22/2025 .|..... 103.5798 |..... 104.0094 |.....cooeeeenns 492 | 21728 R [N R R 7774 | 7074 e 12,965 [BO311 ..ot |t 2,000
Sep-25 (BT 2-YEAR  |Fixed Income Interest Rate
TUWS Lo [ 2 [ 400,000 |TREAS. NOTE ........... Portfolio ............. 1 R .09/30/2025 [ CBT ....ovvvvvvnnnnnes ES7IP3USRHIGC71XBU11  |.05/23/2025 .|..... 103.6500 |..... 104.0094 |.....cooeeeenns 109 [ (VTN R A R R, 1,438 |ooeveeneee 1,438 |..oeneenneee 2,881 |BO31T L.oevveeeees [ 2,000
Sep-25 (BT 30 YR Fixed Income Interest Rate
USUS oo i 28 | 2,800,000 [TREASURY BONDS ....... Portfolio .. .09/19/2025 . ES7IP3USRHIGC71XBU11  |.05/22/2025 .|..... 110.1875 |..... 115.4688 |...evvveeennn 20,797 [onneennnn29,797 | e e e 147,875 .. 147,875 |............ 20,167 |BO311 .....ccevves [rrvennnnns 1,000
Sep-25 (BT ULTRA T- |Fixed Income Interest Rate
WNUS oot [ 2 [ 200,000 [BOND FUTS + OPTS .... [Portfolio ............. 1 R .09/19/2025 [ CBT ....evvvvvvnnnnnns ES7IP3USRHIGC71XBU11  |.06/25/2025 .|..... 117.3750 |..... 119.1250 |..oooeeeeenns 2,688 [oeeeeiiiinnns 2,688 | o [ | 3,500 |.eeeeennns 3,500 |eeveeinnnnns 1,441 [BOSTT Lo |t 1,000
Sep-25 (BT ULTRA T- |Fixed Income Interest Rate
WNUS oo v, | P 100,000 | BOND FUTS + OPTS .... |Portfolio ............. DT ievveeeeeeee | eeeeeeeieeeens .09/19/2025 .[CBT ......evvvennneees ES71P3U3RHIGC71XBU11  |.06/30/2025 .|..... 119.0938 |..... 119.1250 |..ooeeeeeennennns 31 i, L AP PP FETTTTUTUUTUUUUTI TN K3 1 11 0 =0 R 1,000
1539999999. Subtotal - Long Futures - Hedging Other 33,117 33,117 160,618 160,618 38,174 XXX XXX
1579999999. Subtotal - Long Futures 33,117 33,117 160,618 160,618 38,174 XXX XXX
Sep-25 CBT 5 YEAR Fixed Income Interest
FW5 ......... L1 100,000 | TREAS. NOTE ... |Portfolio .. .... |Rate... .09/30/2025 . ES7IP3U3RHIGC71XBU11  |.05/28/2025 .|..... 107.8281 |..... 109.0000 L (LAT2)] e (1172)].
Sep-25 CBT 5 YEAI Fixed Income Interes
[V A, 2 [ 200,000 |TREAS. NOTE ........... Portfolio ............. 12 Rate........... .09/30/2025 [ CBT ....ovvvvvvnnnnnes ES7IP3USRHIGC71XBU11  |.06/03/2025 .|..... 108.1172 |..... 109.0000 |..vvvvvvvvvnnenn (266) [ouennnnnnincct (268)]eeeeeeeiiiiiiiins e e e (1,766),
Sep-25 CBT TREASURY |Fixed Income Interest
™ ......... 200,000 [NOTES 10Y .. ... |Portfolio .. .... |Rate... .09/19/2025 . ES7IP3USRHIGC71XBU11  |.05/28/2025 .|..... 110.2500 |..... 112.1250 ....(3,750)|.
Sep-25 CBT U Fixed Income Interes
[0 (V- A P . 2,700,000 [TNOTE FUTURE ......... Portfolio ............. 12 Rate........... .09/19/2025 [ CBT ....evvvvvvnnnnnes ES7IP3USRHIGC71XBU11  |.05/22/2025 .|..... 111.0158 |..... 114.2656 |......oeeee . (13,078) [ (18,078)[ceeiiiiiiiiiis v e o (87,746),
Sep-25 CBT ULTRA 10YR|Fixed Income Interest
[0V A, 2 [ 200,000 | TNOTE FUTURE ......... Portfolio ............. 12 Rate........... .09/19/2025 [ CBT ....ovvvvvvnnnnnns ES7IP3USRHIGC71XBU11  |.06/03/2025 .|..... 112.4375 |..... 114.2656 |.........ce. (969) [.evvvvvvnnnnnnns [C2151)) R R R N (3,656)|.......... (3,656)|..cccennnnnnn 1,441 |BO3TT ............
Sep-25 CBT ULTRA 10YR|Fixed Income Interest
[0V A, 2 [ 200,000 |TNOTE FUTURE ......... Portfolio ............. 12 Rate........... .09/19/2025 [ CBT ....vvvvvvvnnnnnns ES7IP3USRHIGC71XBU11  |.06/24/2025 .|..... 113.6875 |..... 114.2656 |............. (969) [.evvvvvnnnnnnnne [£2151)) PR R R N (1,156)|......... (1,156)]-cevveeeens 1,441 |BO3TT ............
Sep-25 CBT ULTRA 10YR|Fixed Income Interest
UXYUS oo v ] 500,000 [TNOTE FUTURE ......... Portfolio ............. [0 P Rate........... .09/19/2025 .[CBT ......evvvennneees ES71P3U3RHIGC71XBU11 |.06/25/2025 .|..... 113.3857 |..... 114.2656 |............. (2,422)]..ccccennnn. (2,422)]..cnneiiiiiiii o o o, (4,400)).......... (4,400)]....ccceunens 3,601 |BO311 ............
1609999999. Subtotal - Short Futures - Hedging Other (18,461) (18,461) (103,646) (103,646) 29,531 XXX
1649999999. Subtotal - Short Futures (18,461) (18,461) (103,646), (103,646) 29,531 XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX
1709999999. Subtotal - Hedging Other 14,656 14,656 56,971 56,971 67,705 XXX
1719999999. Subtotal - Replication XXX
1729999999. Subtotal - Income Generation XXX
1739999999. Subtotal - Other XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX
1759999999 - Totals 14,656 14,656 56,971 56,971 67,705 XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

Royal Bank Of Scotland
Royal Bank of Canada ...
Goldman Sachs International ..

Total Net Cash Deposits (132,484) 147,140

. 147,140

(a) Code Description of Hedged Risk(s)
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 33,117 (18,461) 33,117 33,117 (18,461) 33,117 67,705 67,705
BARCLAYS BANK PLC .. ... (G5GSEF7VJP5170UKS573 . Y 24,080,652 ..(39,660,938)/.... 24,323,313 .. 17,946,353 . 2,366,067
BANK OF MONTREAL . NQQBHPCNCCUBTUTQYE16 . | . (16,816, 132)). ... 277,940 .3,902,969 |..

BNP PARIBAS ....... ROMUWSFPUBMPROBKSP83 . |. . 49,610,000 |[. (12,762,080)). . 24,074,505 72,047,652 - 11,627,366 |..

BANK OF AMERICA, NA .. BATYDEB6GKMZO031MB27 . |.... .. 123,909,073 |.... .(149,246,700).... ... (122,546,306).... .. 38,019,086

BANK OF AMERICA, NA .. BATYDEB6GKMZ0031MB27 . |.... ... (3,206,351).... ....(3,206,351)].... ....1,658,222

CREDIT AGRICOLE CIB .. 1VUV7VQFKUOQSJ21A208 . | (30,795,112) (. 23,069,810 |..

CANADIAN IMPERIAL BANK OF COMMERCE A LCTIR o0/ I 0)0 T, 0 7A=Y R (RN SRS DO R RO R .. (11,700,443) |- ceevveeiiiiiiiieiecciiiies oo 10,337,080 |..

CITIBANK, N.A. weeeieieeinnnnns E570DZWZ7FF32TWEFATE . |. . 274,647,973 (19,143,028) . . 320,338,314 ,062, N 29,690,230 |..

CREDIT SUISSE INTERNATIONAL . ES8DKGMJYYYJLNSC3868 . |. .(307,462)|. (307,462)|. .. 65,635 |..

<~<<<<<<<<<<-<-<-<-<-=<-=<-=<-=<-=<--=<-=<

GOLDMAN SACHS INTERNATIONAL . 1122LRONP2 [ HZNBBBK528 . L972,733 | . ,609,317 (15,026,956)|. ,186,469 |.. ,186,
HSBC BANK USA, N.A. .. 11EBVNSOJOEQVIHARBOA . [-vvvves Yerrirnins Joovnenees Yerriiis Joeieinne e . ... 172,684 |.. . (195,629)|. ... 172,684 1o (195,629) |- .850,199 [.. .. 827,254
JP MORGAN CHASE ........ 7HBGLXDRUGOFUS7RNESY . 220,105,346 |. .279,430,772 |.. (44,908,551)|. .286,600,761 (53,786,638)|- . 12,708,777 49,502,366 |.. 49,592,366
MUFG SECURITIES EMEA PLC .. 353800V2V8PUYITK3EDS . |. 2,934,000 |. ..5,265,558 |.. (11,744,767)|. 10,268,651 .(7,240,955)|. . 93,69 .3,573,120 |.. .
MORGAN STANLEY CAPITAL SERVICES, . o 17331LVCZKOKXSTTXVEA . [oeeeereee Ve [ Ve e . ..4,500,273 |.. (13,301,007)). 10,790,736 (11,213,318)). .3,830,512 |..

MIZUHO CAPITAL MARKETS LLC ........... RBOPEZSDGCO3JSBCEO2 840,000 |. ..3,842,402 |.. . (7,392,087)]. ..5,598,655 .(5,398,620) . .3,082,078 |..

NOMURA GLOBAL FINANCIAL PRODUCTS INC . 02VO5H2G7GRS05BHIO1 . .. 4,680,000 |. 10,677,858 |.. . (5,156,122)|. 11,848,393 (6,551,072)|. 4,206,977 |..

ROYAL BANK OF CANADA ... ES7IP3U3RHIGC71XBU11 . .. 7,570,000 |. 27,573,444 |.. (29,799, 147)|. 35,250,686 .. (27,651,704)|. 10,643,058 |.. .. 847,355
NATWEST MARKETS PLC RR3QW I CHI[PCS8A4S074 . .. 3,875,000 | ..5,357,257 |.. . (1,658,670)|. ..5,645,080 ... (1,658,670)|. .873,175 |.. .. 696,763
SOCIETE GENERALE ... 02RNESBXPAROTDBPUAT . 300,690,000 |. .284,090,696 |.. .(136,333,843) . .404,779,782 . (127,495,789) . .
TORONTO DOMINION BANK PT30B78TSUIDFS71261 . [.eeveeeee Ve foreeeeee Vs o . ..1,204,915 .. (27,104,759)|. ..2,427,107 .. (31,432,030)).

UBS AG, LONDON ... BFM8TBICT2L1QCEMIKSO . [.... .50,690,000 |.... 65,595,264 ..(30,025,613)].... 75,839,350 | .... (21,889,826)].....

WELLS FARGO BANK, N.A. tviviviiiriiiecssicesenesseneseenesnnanans KBHIDSPREMYMOUFXTO9 . [..vevees Voo oo Yeroioes [ 14,420,000 [oviiiviiiiiiiiiiieie e 79,158,741 |ouovevinnnnne. (52,432,635) |..cvcerieennne 12,306,105 [.ovoovovennnene, 89,474,561 | .voveereeenee (74,379,694)

0299999999. Total NAIC 1 Designation 1,073,201,292 1,445,356, 711 (643,691,076) 70,748,754 1,664,820,320 (671,948,686) 29,084,386 307,906,719 139,061,964
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 1,887,219 136,752, 182 (146,451, 167) 152,629,876 (173,162, 422) 118,578 1,665, 156,043 1,655,254, 448
0999999999 - Gross Totals 1,075,088, 511 1,582, 142,011 (790, 160,704) 70,781,871 1,817,483,313 (845, 129,569) 29,236,081 1,973,130, 467 1,794,384, 118

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

1,582, 142,011

(790,160,704)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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)
Barclays Bank PLC .....eeeeeeeeiie e et e G5GSEF7VJP5170UK5573 .. Cash Col lateral 13,560,000 [.eeeeeeneeeeeeemnieeeeeeenes o 13,560,000 |...
Bank of Montreal NQQBHPCNCCUBTUTQYE16 .. Cash Col lateral ... . 15,700,000 |... .. 15,700,000

Canadian Imperial Bank of Commerce .

21GI19DL770X0HC3ZETS ..

Cash Col lateral

. 13,690,000

.. 13,690,000

HSBC Bank USA, N.A. ... 1IEBVN30JCEQV1H4RB04 .. Cash Collateral 260,000 260,000
Morgan Stanley Capital Services, Inc. 17331LVCZKQKX5T7XV54 .. Cash Col lateral .1,230,000 .1,230,000
Toronto Dominion Bank . PT30B789TSUIDF371261 .. Cash Collateral ... . 32,230,000 |... .. 32,230,000 |...
. 549300HNAUKV1E2R3UT7S .. Cash Col lateral ... . 113,676,728 |...
RBC Captial Markets ... 549300LCO2FLSSVFFR64 .. Cash Col lateral ... ....1,193,870 |...
. 549300EX04Q20BFQTQ27 .. . Cash Col lateral ...
Bank of America, 549300HVAUKVAE2R3U73 .. | Treasury. .. |912803-FV-0 ... | TREASURY NOTE
Bank of America, 549300HNAUKVIE2R3U73 .. | Treasury. .. |912803-FV-0 ........ TREASURY NOTE
Bank of America, 549300HVAUKVAE2R3U73 .. | Treasury. .. |912803-FV-0 ........ TREASURY NOTE
Bank of America, 549300HN4UKVIE2R3U73 .. | Treasury. . [912803-FV-0 ........ TREASURY NOTE . | IS
Société Générale . O02RNES IBXP4ROTDBPU41 .. | Treasury. 912803-FV-0 TREASURY NOTE .. ... 627,307 .2,328,600 l.
Société Générale . 02RNE8 IBXP4ROTDBPU41 .. | Treasury. 912803-FV-0 TREASURY NOTE .. . 15,429,771 .. 57,276,200 l.
Société Générale . 02RNES IBXP4ROTDBPU41 .. | Treasury. 912803-FV-0 TREASURY NOTE .. 403,658 l.
Société Générale .... 02RNE8 IBXP4ROTDBPU41 .. | Treasury. .. |912803-FV-0 ........ TREASURY NOTE ... 261,338 |... | IS
Société Générale .... O02RNES IBXP4ROTDBPU41 .. | Treasury. .. |912803-FV-0 ........ TREASURY NOTE ... 386,389 ... | IO
Société Générale .... 02RNE8 IBXP4ROTDBPU41 .. | Treasury. .. [912803-FV-0 TREASURY NOTE ... 849,286 ... | IS
Société Générale .... O02RNES |BXP4ROTDBPU41 .. | Treasury. .. |912803-FV-0 TREASURY NOTE ... 699,208 |... | IO
Société Générale .... 02RNE8 IBXP4ROTDBPU41 .. | Treasury. .. [912803-FV-0 ... | TREASURY NOTE ... 378,038 |... | IS
Société Générale .... O02RNES IBXP4ROTDBPU41 .. | Treasury. .. |912803-FV-0 ........ TREASURY NOTE ... 344,445 |... . | I
Société Générale .... 02RNES IBXP4ROTDBPU41 .. | Treasury. .. |912803-FV-0 ........ TREASURY NOTE .. 729,110 |... ....1,428,439 |...
Société Générale .... O02RNES |BXP4ROTDBPU41 .. | Treasury. .. |912803-FV-0 ........ TREASURY NOTE L 137,471 . 269,327 |...
Wells Fargo Bank .... KB1H1DSPREMYMCUFXTO .. | Treasury. . |912803-FV-0 ........ TREASURY NOTE . 10,527,961 |... .. 39,080,400 |... .. 20,625,8% |...
0199999999 - Total 225,081,260 124,492,400 257,193,473
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BNP Par ibas . ROMUNSFPUBNPROSK5P83 .. Cash Col lateral ... .|
Credit Agricole CIB ... 1VUV7VQFKUOOSJ21A208 .. Cash Col lateral ...
Citibank E570DZWZ7FF32TWEFAT6 . Cash Col lateral ...
Goldman Sachs International . ... W22LROWP2IHZNBBBKS28 .. Cash Col lateral ...
Mitsubishi UFJ Securities (USA), Inc. .. ... 353800V2V8PUYATK3EOS .. Cash Col lateral ...
MIZUHO CORPORATE BANK LTD .... RBOPEZSDGCO3JS6CEU02 .. Cash Col lateral ...
Nomura Bank . 0ZVO5H2G7GRS05BHJIT ... Cash Col lateral ...

Royal Bank of Canada
Natwest Markets PLC
Société Générale .
UBS AG, London .
Wells Fargo Bank .
Royal Bank Of Canada WFC Branch ..

Bank of America, NA .........eeeeessssssssssssssssssisisiisisisssisesisiieesrieriiiiiaieaees

ES7IP3U3RHIGCT1XBU11 ..
RR3QM I CIIWIPCSBA4S074 ..
O2RNES IBXPAROTD8PU41 ..
. BFM8TB1CT2L1QCEMIKS0 .
KB1H1DSPRFMYMCUFXTOO ..
549300LCO2FLSSVFFR64 ..
549300HNAUKV1E2R3UTS ..

X80954-70-6 ........

Cash Collateral
Cash Col lateral
Cash Collateral
Cash Col lateral
Cash Collateral
Cash Col lateral ...
FOreign Bonds ...ieuuieeeieisieiti ittt sttt st r s e e e s e e e e e e a e raaas

.7,570,000
.3,875,000
300,690,000
. 50,690,000
. 14,420,000

.......................... 617,217

.1,887,219 |...

559,184

... 07/24/2026 ...
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Collateral Pledged to Reporting Entity

STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Bank of America, 549300HNAUKVIE2R3UT .. [ FX BONA ...eeeeeeeieieieieiee e e e e US4581-X0-E ........ FOreign BOnds ......ccevmmuieieieeie e eee et e e e ee e e e e e e ee e ees e e e e e e 1,996 [ 1,927 fooeeiiiiiinnn XXX ... 02/15/2029 ...[....... | I
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. . |91282C-LA-7 ... USTR Note .. ... 07/31/2026 ... |. | I
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 91282C-FR-7 USTR Note .. ... 10/15/2027 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 91282C-CY-5 USTR Note .. ... 09/30/2028 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 912828-YB-0 USTR Note .. ... 08/15/2029 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 912810-SP-4 USTR Note .. ... 08/15/2050 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. 912810-SH-2 USTR Note .. ... 05/15/2049 ..
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. .. |912810-RL-4 ... USTR Note .. ... 02/15/2045 ....[.
Bank of America, 549300HN4UKV1E2R3U73 .. [ Treasury. .. |912810-FH-6 USTR Note .. ... 04/15/2029 ....|.
Bank of America, ... 549300HN4UKVIE2R3U73 .. | Treasury. .. | 49446R-10-9 ... USTR Note .. ... 04/15/2029 ....[.
JP Morgan Chase .. .... THBGLXDRUGQFUS7RNES7 .. | Treasury ... |912834-NP-9 ... USTR Note .. ... 05/15/2044 ....[.
JP Morgan Chase .. . THBGLXDRUGQFUS7RNES7 .. | Treasury ... |912834-LR-7 ... USTR Note .. ... 08/15/2042 ....[.
Société Générale ... 02RNE8IBXP4ROTDBPU41 .. | Fx Bond ... . |EH8707-12-5 Foreign Bonds ... 03/15/2026 ....|.
Société Générale . 02RNE8IBXP4ROTDBPU41 .. [ Fx Bond . A0B54U-MC-2 Foreign Bonds .. ... 02/20/1930 ..
Société Générale . (02RNE8IBXP4ROTDBPU41 .. [ Fx Bond . G4527H-PV-7 Foreign Bonds .. ... 12/07/1942 ..
Société Générale . 02RNE8IBXP4ROTDBPU41 .. [ Fx Bond . G4527H-0R-5 Foreign Bonds .. ... 11/22/1947 ..
Société Générale . 02RNE8IBXP4ROTDBPU41 .. | Fx Bond . G4527H-PF-2 Foreign Bonds .. ... 09/07/1939 ..
Société Générale . 02RNE8IBXP4ROTDBPU41 .. [ Fx Bond . N82128-AE-4 Foreign Bonds .. ... 01/15/2026 ..
Société Générale ... 02RNE8IBXP4ROTDBPU41 .. | Fx Bond ... .. |N45802-CG-0 ........ |Foreign Bonds ..01/15/2028 ... |.
Société Générale ... 02RNE8IBXP4ROTDBPU41 .. [ Other ... ... |T7630L-10-5 ........ Fx Equities ..
Société Générale ... 02RNE8BXP4ROTDBPU4T .. [ Other ... ... | G92087-16-5 Fx Equities ..
Société Générale ... 02RNE8IBXP4ROTDBPU41 .. [ Other ... ... | GO593M-10-7 Fx Equities ..
Société Générale ... 02RNE8BXP4ROTDBPU4T .. [ Other ... ... | 458140-10-0 Equities
Société Générale ... 02RNE8 IBXP4ROTDBPU41 .. | Other ... |T3679P-11-5 ... Equities ...
Société Générale ... 02RNE8IBXP4ROTDBPU4T .. [ Treasury .. ... |91282C-A0-4 ... USTR Note .. 10/15/2025
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... .1969457-10-0 ... Equity ...
Wells Fargo Bank . KB1H1DSPRFMYMCUFXTO9 .. | US Equity . 958102-10-5 Equity
Wells Fargo Bank . KB1H1DSPRFMYMCUFXTO9 .. | US Equity . 92556H-20-6 Equity
Wells Fargo Bank . KB1H1DSPRFMYMCUFXTO9 .. | Treasury .. 91282C-JY-8 Bond .. 01/15/1934
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. | Treasury ... |91282C-DY-4 ........ |Bond .. ... 02/15/1932 ...
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... ... | 778296-10-3 ........ Equity ...
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... ... | 775711-10-4 Equity ...
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... ... | 751212-10-1 Equity ...
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... ... | 747525-10-3 Equity ...
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... ... |61945C-10-3 ... Equity ...
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. | US Equity . .|526327-10-2 ... Equity ...
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. | Corporate 459200-AS-0 ... Bond ... 01
Wells Fargo Bank . KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... 436440-10-1 Equity
Wells Fargo Bank . KB1H1DSPRFMYMCUFXTO9 .. | US Equity . 293646-10-3 Equity
Wells Fargo Bank . KB1H1DSPRFMYMCUFXTO9 .. | US Equity . 36266G-10-7 Equity
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... ... | 192446-10-2 ........ [Equity ... 1,214,921 |...
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... ... | 169656-10-5 ........ Equity ... - A
Wells Fargo Bank .... KB1H1DSPRFMYMCUFXTO9 .. [ US Equity .... ... | 165167-73-5 Equity ... 1,428 |... ... 07/24/2026 ...|.
Wells Fargo Bank KB1H1DSPRFMYMCUFXTO9 .. | US Equity ... | 143130-10-2 Equity ... 380,086 |... ... 02/15/2029 ....[.
Bank of America, NA ... 549300HN4UKV1E2R3U73 .. | US Treasury .... ... [91282C-AE-1 USTR Note .. 123,909,073 |... ... 08/15/2030 ... [.
JP Morgan Chase .. . THBGLXDRUGQFUS7RNES7 .. | US Treasury . ... [912810-UJ-5 ........ | USTR Note .. ... 220,105,346 |... ... 02/01/1954 ....[.
Citibank E570DZWZ7FF32TWEFA76 . | GSE MBS . [3140XL-FB-9 ........ ... 223,334,286 |... ... 06/27/2025 ....|.
0299999999 - Total 1,119,927,718 42,110,006 XXX
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STATEMENT AS OF JUNE 30, 2025 OF THE NEW YORK LIFE INSURANCE COMPANY

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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