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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o |roneneeees 6,674,844,698 |........covvieniirieniens [ 6,674,844,698 |........... 6,459,718,381
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 3,005,431 [ oo 3,005,431 [ 3,047,447
2.2 COMMON SEOCKS ...ttt ettt [eoreeesnnieinens 49,794,195 | oo 49,794,195 |, 52,206,533
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,433,536,796 ..o oo 1,433,536,796 |............ 1,436, 182,265
3.2 Other than first IENS.............cooveveueeieieeeeeeeeeeecee e e nenees 8,175,245 | [ 8,175,245 |.oiie 9,852,340
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
s ENCUMDIANCES) ..ovvvineinieincieieieieieiees [ooreieiniieiieas 15,211,839 | e, 15,211,839 | 15,172,426
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 ($
[T 207,083,671 ) and short-term
investments ($  ........coeee 36,683,000 ) ..o e 169,133,867 |..ecviieeererincrens o 169,133,867 |...ocvvvnene 246,841,710
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeeererererenenn 243,512 | o 243,512 oo 252,347
7. Derivatives ............... . 203,524 |.. . 203,524 |.. . 913,066
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 344,136,221 .o [ 344,136,221 |..oveeneee 332,154,855
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 2,009,581 |- o 2,009,581 |...ooovrieiinne 616,520
10. Securities lending reinvested collateral @SSets ...........cocoiiriiiiiiiiiieiieees e [ [ [
11.  Aggregate write-ins for invested aSSets ...........ccoovririiriireerieereseeeees 982,795 982,795 .o 1,054,204
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 8,701,277,704 |.oveeeeeeeeeeeeeeeeeees o 8,701,277,704 |............ 8,558,012,094
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 69,748,793 ..o 148,320 |....ccccvvvneee 69,600,473 |.......ccco...e. 66,179,839
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 319,827,352 |..ovciine 25,541,787 |...covvenee. 294,285,565 |................ 218,222,593
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 330,221,645 |..oeoeeeeeeeeeeeeeeeeeeeees e 330,221,645 |................ 316,077,156
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeeee |oveeveeveereenne. 3,020,182 |..ooeeeeeeeeeeeeeeeeeeeeeen e 3,020,182 |.ocveeeen 2,752,090
17.  Amounts receivable relating to uninsured plans ..............cccceeveeeeeeveeieienens forereeeinens 11,524,936 | 1,938,805 |...ooovien 9,586,131 |.cveveiine. 6,717,330
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccovevnnrenene. 1,049 | [ 1,049
18.2 Net deferred tax asset ..........coocoeevenenene ..583,592,245 .. ..204,384,520 |..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 8,454,961 | [ 8,454,961
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 74,274,761 |.cocvver... 73,791,803 | 482,958 |...oooveeieeeeeeeeeee
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 15,851,375 | 15,851,375 | o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 12,252,720 oo [ 12,252,720 |coveveerne 7,674,090
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 50,978,317 |.ooiiiiene 418,852 |....ccccvvvneee 50,559,465 |................ 51,778,643
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 10,181,026,040 |................ 496,898,667 |............ 9,684,127,373 |........... 9,452,200,789
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt es e eeesenenenns |rossesesnannnas 12,766,775 |eeeevierrieecierirncceene. [ 12,766,775 |.cecvevviene 13,357,065
28. Total (Lines 26 and 27) 10,193,792,815 496,898,667 9,696,894, 148 9,465,557,854
DETAILS OF WRITE-INS
1101. Derivatives-collateral assets ... o 982,795 ... [ 982,795 |.iieeriiinene 1,054,204
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) 982,795 982,795 1,054,204
2501. Admitted disallowed IMR ..o [ 32,530,890 [..eveeeieeiiireireirnees e 32,530,890 |....ocevvnnne 34,282,017
2502, MISCEITANEOUS  ...eeieieirieee e [t 18,028,575 18,028,575 |..cooveeenne 17,496,626
2503. Amount due for undelivered securities ... [, 418,852 ... 418,852 | [
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 50,978,317 418,852 50,559,465 51,778,643




STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ................ 640,525,427 less $
(including $ v 2,788,893 Modco Reserve) 640,525,427 |.....ccceuevnee 635,697,703
2. Aggregate reserve for accident and health contracts (including $ 4,575,155,746 |........... 4,585,585,706
3. Liability for deposit-type contracts (including $  ...ceovovvevvererenne 101,529  ModCO RESEIVE)..........oeeeviieeeeieeeeieeee e [reeeeeeieenee 497,584,359 |...ccovenve. 507,216,861
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 66,620,808 |........co.cc. 72,059,788
4.2 ACCIAENT AN NBAIN ...ttt ettt s bbbttt b s st b et sn s s b b s s sn s et et s s snsnsebesanas [oesesenennacans 202,496,253 |...ccovenve. 192,592,467
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveiiiiee accident and health premiums .........ccccooeiinis e [
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
9.2 Provision for experience rating refunds, including the liability of $ .. 37,780,555 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ e 38,708,956 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ 4,523,114 on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities

................................................................... 61,823,132 |................. 49,975,848
4,563,200 |......cccccueueee 3,344,344

) reinsurers .

3,884,194 4,950,056

7,345,025,613 7,164,590,564

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)

12,766,775 |................. 13,357,065
7,357,792,388 7,177,947,629

27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27)

2,500,000 |....ovovveene 2,500,000

29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

36.2

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 2,336,601,760 2,285,110,225
38. Totals of Lines 29, 30 and 37 2,339,101,760 2,287,610,225
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 9,696,894, 148 9,465,557,854

DETAILS OF WRITE-INS
2501. Other payable
2502. Derivatives-collateral liability . ...633,572 |...
2503. Deferred gains liability 476,235
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAGE ..........ccciiiiiiiiiiiiii s [
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 3,884,194

2,774,387

3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401. Admitted disallowed IMR

3402.

3403.

3498. Summary of remaining write-ins for Line 34 from overflow page ....

3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 32,530,890 34,282,017




STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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 .............ccccccoeveveeerc o 781,803,513 ..o 748,552,434 |............ 3,007,239,253
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ...89,674,427 |.. ...81,796,276 |.. ..378,583,109
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,303,806)|.. ... (1,328,644)|.. ... (7,881,349)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 3,367,800 [..ooveeinnee 3,344,544 |................. 12,919,768
7. Reserve adjustments on reiNSUranNCe CEABA ............cocvoveveviveueueuieieeeeeieee et seseses s e (IR0 ) (32,189) |- (849,335)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieieee ettt e et esaes [oeme e e e s e e et e e e esaenaens [oeeiesesee e et e e eeeaes [oeeeeeeeenee e e e e eeeens
8.2 Charges and fees for depoSit-type CONTACES .............ceiiieeieieieecececceeeieee et [ee e 2,500 | 2,250 [ooeoeiiiiie 11,750
8.3 Aggregate write-ins for miscellaneous income .. (1,529) 712,702 1,425,824
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 872,477,702 833,047,373 3,391,449,020
10, DEAtH DENETIS ... s 45,424 990 |................. 38,085,895 |...............
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies .............oocoiiiiiiiiiiiiiiieee e [ [
19. Increase in aggregate reserves for life and accident and health contracts (5,646, 185) 7,390,621 (162,755,780)
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 539,319,354 |............... 491,508,178 |............ 1,757,761,081
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 58,275,630 |.coooreeerenne 57,403,316 |................ 229,710,780
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 4,912,099 | 2,697,327 |.. ... 16,000,370
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceveveveveuereeeeeeeeeiesesesesesesesesese e e 193,510,964 |.............. 164,514,442 |................ 689,166,047
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 33,528,239 |.....c.c........ 33,699,618 |....coceeee. 144,762,447
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 80,787 357,832 410,253
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 829,627,073 750,180,713 2,837,810,978
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 42,850,629 |.....coovvvnee 82,866,660 |................ 553,638,042
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 42,850,629 |......ccconc. 82,866,660 |................ 553,638,042
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (8,402,050) (1,773,712) (897,475)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 51,252,679 |.coooeeenne 84,640,372 |................ 554,535,517
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeieenn (149,369) (excluding taxes of $  .ocooevcureceneene (146,915)
transferred t0 the IMR) .........coiiii ettt ettt (1,430,281) (9,436,234) (6,566,565)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 49,822,398 75,204,138 547,968,952
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,287,610,225 2,175,512,363 2,175,512,363
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 49,822,398 |.....occeeenne 75,204,138 |.coovrnene 547,968,952
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (1,040,389) |ooorienne 6,894,413 |.. ... 13,609,832 |.. ... 24,701,650
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e e (1,677,367 oo 381,124 | 8,626,001
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..(21,971,384)].. ..(31,305,006)|.. (136,042,594)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e .. 23,774,912 |.. ... 49,522 767 |.. ...81,242,945
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.ccevevevevevereeeeeees oo 38,263 | 9,555 |.. ....(361,374)
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 ..........ccooiiiiriiiiiiii e
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:
511 PAI IN oottt bbbt ettt
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 51,491,535 94,980,315 112,097,862
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,339,101,760 2,270,492 678 2,287,610,225
DETAILS OF WRITE-INS
08.3071. SUNAI 1B ..ttt ettt ettt e et e s s e e e e e 2 e s e s ee e e e 22 e s e s eees e e e e s e s e s es e s e e seses et essansnsesesesssnsesedfonseseeesnsnanseeenanas (1,529) e 712,702 | 1,425,824
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (1,529) 712,702 1,425,824
2701. Fines, penalties and fees from regulatory authorities . 80,787 ..357,832 |.. .410,253
24 (0! ROl RO SE U R U KOTSRS OR PR TR
2703.
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 80,787 357,832 410,253
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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 ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 740,733,847 |....cooveeneee 729,782,904 |............ 3,035,488,062
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 87,310,189 |....cccovnnne. 76,966,002 |......coceneee. 381,434,974
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 3,100,679 3,448,271 13,600,725
4. TOtal (LINES 110 3) oottt 831,144,715 810,197,177 3,430,523, 761
5. Benefit and 10SS related PAYMENTS ............c.ceviviiiiiiiiicieieececeee ettt ses s besessnnns [oeseseseannanad 606,058,476 |................ 488,628,427 |............ 1,871,695,658
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 312,345,709 |....ccocne.e. 298,913,021 |............ 1,053,076,485
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 15,549 15,968 (46,935,086)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 918,419,734 787,557,416 2,877,837,057
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (87,275,019) 22,639,761 552,686,704
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 228,582,120 982,596,211
LS (ool < T FS O R
12.3 Mortgage loans ... 42,866,509 |.. ..5,969,762 |..
12,4 REAI ©SEALE ...ttt bbbttt ettt st sh e b e e b e e be e beeneee e se e e e
12.5 Other iNVESIEA @SSELS ......cuuiuuieiiiiieicecte ettt nenees |oetsnnsissennenenes 895,039 ..o 503,631
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStments .............c.cccccceeeee foevvernecieinnencns (10,613) [ 9,469
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 8,431,369 29,965,893 41,003,935
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovvvevevevceeeieeeecieeeveveeesee e esesen s [oevereseiennas 280,764,424 |............ 1,019,044 ,966 |............ 2,352,021,697
13. Cost of investments acquired (long-term only):
T = TSROSO ROVIUROTRR 448,741,321 | 932,234,512 |............ 1,976,558,404
1312 STOCKS ..ottt nienns[ertenn s ot 191,400 | 231,400
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 38,228,255 |...coovcirine 9,542,016 |.......cconueee 196,273,113
13,4 REAI ESEALE ...ttt [ereee e 40,322 | 166,591 | 175,760
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 4,268,416 |.....coovuenene 8,100,384 |................. 28,100,572
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 2,550,767 23,589,683 31,140,055
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 493,829,081 973,824,586 2,232 ,479,304
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (8,835) (4,916) (32,200)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (213,055,822) 45,225,296 119,574,593
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 SOCK ...........cocieiiiiiiiiiiereeee e [ [ L A
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (9,632,502)|..cccvvenne (11,039,989)......cccncc... (52,008,519)
16.5 DividENdS 10 SLOCKNOIAETS ........cuiiiiicicieieeeiei et eseaee e e et s s s s e s nsesesesesesnnnans | [eosereeassnsnssiseeasssesnnisiens oetsussssenesiesessssseseseenensens [roreasirecnenns 400,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 232,255,500 155,620,746 (62,022,245)
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 222,622,998 144,580,758 (514,030,764)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (77,707,843)|............... 212,445,815 |................ 158,230,533
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s st sesessasnanenens |oesesesaenenenen 246,841,710 |..ococveennee. 88,611,177 e 88,611,177
19.2 End of period (Line 18 plus Line 19.1) 169,133,867 301,056,992 246,841,710

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

20.0001.
20.0002.
20.0003.
20.0004.
20.0005.
20.0006.

Transfer/exchange of bond investment to bond investment
Depreciation on fiXed @SSES ..o
Capitalized interest on mortgage loans
Capitalized interest on bonds
Transfer of mortgage loans to real estate
Transfer of bonds to preferred stock

................... 3,000,000

................... 3,000,000




STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INAIVIAUAT T ... [ 2,305,144 |..ccooen 2,410,591 | 8,053,504
GIOUP T .. | 469,570,255 |............... 453,537,516 |........... 1,811,934,515
INAIVIAUAI @NNUILIES ... ettt es ot etet et ettt [or et et
GIOUD @NNUILIES ...ivviiiiiitie e itie sttt ettt ettt e st e s beesbeesbeesbe e beasbeeaseesseessesaeesseesbeesteenseenbeenseensennsesnnesaoseessessnenseenseenneesnessneeines [oeerueeiteeit e et e st e e snesiees [reeiresie et
ACCIABNE & NEAIN ... 641,340,000 |................ 625,478,417 |........... 2,499,413,646
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 1,113,215,399 |........... 1,081,426,524 |............ 4,319,401,665
DepOSit-type CONTACES .......cceiiiiiiiiiiiieee ettt aeeneene e [eenneente et e e et e e eresnees [etesiess e e e eseenae e e eiaeens [oeseeese e e et e
Total (Lines 8 and 9) 1,113,215,399 1,081,426,524 4,319,401,665
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STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

A. The 2026 accompanying financial statements of Life Insurance Company of North America (“the Company”) have been prepared using
accounting practices prescribed or permitted by the lowa Department of Insurance and Financial Services ("the Department"). The
Company was domiciled in Pennsylvania up until December 31, 2025. Therefore, the 2025 financial data included in the accompanying
financial statements was prepared using accounting practices prescribed or permitted by the Pennsylvania Insurance Department.

The Department recognizes only statutory accounting practices prescribed or permitted by the State of lowa for determining and reporting
the financial position and results of operations of an insurance company and for determining its solvency under the lowa State Insurance
Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and Procedures Manual (“NAIC SAP”) has
been adopted as a component of prescribed or permitted practices by the State of lowa. 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.
A reconciliation of the Company's net income and capital and surplus at March 31, 2026 between practices prescribed or permitted by the
State of lowa and NAIC SAP as well as a reconciliation of the Company’s net income and capital and surplus at December 31,2025
between practices prescribed or permitted by the State of Pennsylvania and NAIC SAP are shown below:
FIS FIS
SSAP # Page Line # 2026 2025
Net Income
(1) Netincome lowa state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 49,822,398 $ 547,968,952
(2) State prescribed practices that increase/(decrease)
NAIC SAP: — —
(3) State permitted practices that increase/(decrease)
NAIC SAP: — —
(4) Net income, NAIC SAP (1-2-3=4) XXX XXX XXX $ 49,822,398 $ 547,968,952
Capital and Surplus
(5) Statutory capital and surplus lowa state basis
(Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 2,339,101,760 $ 2,287,610,225
(6) State prescribed practices that increase/(decrease)
NAIC SAP: — —
(7) State Ipermitted practices that increase/(decrease)
(8) Capital and surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $ 2,339,101,760 $ 2,287,610,225

B.

C.

D.

No change.
(1) No change.

(2) Bonds that meet the SSAP No.26 principles-based bond definition ("PBBD") are stated at amortized cost using the interest method.
Bonds in or near default (rated NAIC 6) are stated at the lower of amortized cost or fair value. Bonds that do not meet the PBBD are
generally reported as other invested assets at the lower of cost or market. The cost basis of bonds is adjusted for impairments in
value deemed to be other-than-temporary, with the difference between the bond’s amortized cost and its fair value recognized as a
realized loss reported in net income. The new cost basis of an impaired bond is not adjusted for subsequent increases in estimated
fair value. In periods subsequent to the recognition of an other-than-temporary impairment (“OTTI”), the impaired bond is accounted
for as if it had been purchased on the measurement date of the impairment. SVO-Identified bond Exchange Traded Funds ("ETFs")
are stated at fair value and reported as bonds. Refer to Note 20 - Fair Value Measurements, for discussion on the valuation
approach and methods for bonds.

(3)-(5) No change.

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

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

The new cost basis of an impaired security is not adjusted for subsequent increases in estimated fair value. In periods subsequent to
the recognition of an other-than-temporary 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.

Going Concern

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



STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

Accounting Changes and Corrections of Errors

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

There were no significant accounting changes or error corrections that occurred during the period ended March 31, 2026 that would require an
adjustment to beginning of period unassigned surplus.

Business Combinations and Goodwill

Not applicable.

Discontinued Operations

Not applicable.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

E.

No change.

Debt Restructuring

No change.

Reverse Mortgages

No change.

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 does not have any asset-backed securities which are other-than-temporarily impaired where the Company intends to

sell, or does not have the intent and ability to hold until recovery at March 31, 2026.

(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

(4)

the amortized cost basis during the current year.

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

Amortized Financial
Cost Before Current Period Amortized Statement
Current Period Projected Cash Recognized Cost After Reporting
cusiIp? OTTI Flows OTTI OTTI Fair Value Period
General Account
83409WAD4 1,349,768 970,484 379,284 970,484 1,417,417 3/31/2026
83409WAE2 219,030 97,542 121,488 97,542 200,128 3/31/2026
Grand Total XXX XXX $ 500,772 XXX XXX

The following table presents the Company’s gross unrealized losses and fair values for asset-backed securities, aggregated by the
length of time that the individual securities have been in a continuous unrealized loss position at March 31, 2026:

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  $ 439,731,108 $ 13,369,920 $ 304,714,405 $ 39,794,078 $ 744445513 $ 53,163,998

Total

®)

$ 439,731,108 $ 13,369,920 $ 304,714,405 $ 39,794,078 §$ 744445513 $ 53,163,998

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

Dollar Repurchase Agreements and/or Securities Lending Transactions

(1) - (2) No change.

(©)

Collateral Received

a. No change.

7.1



STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

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

c. No change.
(4) - (7) No change.
Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable.
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing -
Not applicable
Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
Reverse Repurchase Agreements Transactions Accounted for a Sale
Not applicable.
Real Estate
No change.
Low-Income Housing Tax Credits

No change.

7.2
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STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

Restricted Assets

(1) Restricted assets (including pledged):

Restricted
Asset
Category

Gross (Admitted and Nonadmitted) Restricted

Current Year

3

Percentage

10

Total
General
Account

(GIA)

G/A Assets
Supporting
Separate
Accounts (S/
A) Activity
(a)

Total S/IA
Restricted
Assets

S/A Assets

Supporting

G/A Activity
(b)

Total Total from
(1 plus 3) Prior Year

Increase/
(Decrease)
(5 minus 6)

Total
Nonadmitted
Restricted

Total
Admitted
Restricted
(5 minus 8)

Gross
(Admitted
and Non-
admitted)

Restricted to
Total Assets
(c)

Admitted
Restricted to
Total
Admitted
Assets (d)

a. Subject to
contractual
obligation for
which
liability is not
shown

b. Collateral
held under
security
lending
agreements

c. Subject to
repurchase
agreements

d. Subject to
reverse
repurchase
agreements

e. Subject to
dollar
repurchase
agreements

f. Subject to
dollar
reverse
repurchase
agreements

g. Placed
under option
contracts

h. Letter
stock or
securities
restricted as
to sale -
excluding
FHLB capital
stock

i. FHLB
capital stock

j. On deposit
with states

k. On
deposit with
other
regulatory
bodies

|. Pledged
as collateral
to FHLB
(including
assets
backing
funding
agreements)

m. Pledged
as collateral
not captured
in other
categories

n. Other
restricted
assets

o. Collateral
Assets
Received
and on
Balance
Sheet

p. Assets
held under
Modco
Reinsurance
Agreements

q. Assets
held under
Funds
Witheld
Reinsurance
Agreements

r. Total
Restricted
Assets

(a)
Subset of
column 1

(b)
Subset of
column 3

1,062,200

128,802,011

633,572

2,890,422

1,062,200 1,062,200

128,802,011 130,851,661

633,572 956,054

2,890,422 2,888,479

(2,049,650)

(322,482)

1,943

1,062,200

128,802,011

633,572

2,890,422

0.000 %

0.000

0.000

0.000

0.000

0.000

0.000

0.000

0.010

1.264

0.000

0.000

0.000

0.000

0.006

0.028

0.000

0.000 %

0.000

0.000

0.000

0.000

0.000

0.000

0.000

0.011

1.328

0.000

0.000

0.000

0.000

0.007

0.030

0.000

$133,388,205 $ —

$ —

$133,388,205 $ 135,758,394

$

(2,370,189) $ —_

$133,388,205

1.309 %

1.376 %

(c) Column 5 divided by Asset page, Column 1, Line 28

(d) Column 9 divided by Asset page, Column 3, Line 28

(2) There were no assets pledged as collateral not captured in other categories at March 31, 2026 and December 31, 2025.

(3) There were no other restricted assets as of March 31, 2026 and December 31, 2025.
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STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

(4) The Company's assets received as collateral and reflected as assets at March 31, 2026.

2026
% of BACV to
Total Assets % of BACV
BACV Fair (Admitted to Total
BACV BACV Modco FWH Fair Value Fair Value Value and Admitted
Collateral Assets Collateral *** bl *xk*k%*  Collateral Modco FWH  Nonadmitted) Assets

General Account:
a. Cash, Cash Equivalents
and Short-Term
Investments $ 633,572 $ 1,182,527 $ — $ 633,572 $1,182,527 $ — 0.02 % 0.02 %
b. Schedule D, Part 1,
Section 1 — 1,693,764 — — 1,684,185 — 0.02 0.02
c. Schedule D, Part 1,
Section 2 — — — — — — — —
d. Schedule D, Part 2,
Section 1 — — — — — — — —
e. Schedule D, Part 2,
Section 2 — — — — — — — —
f. Schedule B — — — — — — — —
g. Schedule A — — — — — — — —
h. Schedule BA, Part 1 — — — — — — — —
i. Schedule DL, Part 1 — — — — — — — —
j. Other — 14,130 — — 14,130 — — —
k. Total collateral assets

(atb+c+d+e+f+g+h+it)) $ 633,572 $§ 2,890,421 $ — $ 633,572 $2,880,842 $ — 0.04 % 0.04 %
Separate Account:
I. Cash, Cash Equivalents
and Short-Term
Investments $ — 3 — $ — 3 — $ — 3 — —% — %
m. Schedule D, Part 1,
Section 1 — — — — — — — —
n. Schedule D, Part 1,
Section 2 — — — — — — — —
0. Schedule D, Part 2,
Section 1 — — — — — — — —
p. Schedule D, Part 2,
Section 2 — — — — — — — —
g. Schedule B — — — — — — — —
r. Schedule A — — — — — — — —
s. Schedule BA, Part 1 — — — — — — — —
t. Schedule DL, Part 1 — — — — — — — —
u. Other — — — — — — — —
v. Total collateral assets

(I+m+n+o+p+q+r+s+t+
u) 3 — 3 — % —3 — 3§ —$ — — % — %

* k= Sum of Columns 1, 2, and 3 divided by Assets Page, Line 26 (Column 1)
v = Sum of Columns 1, 2, and 3 divided by Assets Page, Line 27 (Column 1)
** k= Sum of Columns 1, 2, and 3 divided by Assets Page, Line 26 (Column 3)
v = Sum of Columns 1, 2, and 3 divided by Assets Page, Line 27 (Column 3)
*** k (Collateral BACV) should equal Note 5L(1) Column 1, Line o.
v (Collateral BACV) should equal Note SL(1) Column 2, Line o.
**** k (Modco BACV) should equal Note S5L(1) Column 1, Line p.
v (Modco BACV) should equal Note SL(1) Column 2, Line p.
***%% k (FWH BACV) should equal Note 5L(1) Column 1, Line q.
v (FWH BACYV) should equal Note 5L(1) Column 2, Line q.

w. Recognized Obligation to Return Collateral Asset (General Account)
x. Recognized Obligation to Return Collateral Asset (Separate Account)
y. Recognized Obligation for Modco assets (General Account)

z. Recognized Obligation for Modco assets (Separate Account)

aa. Recognized Obligation for FWH (excluding Modco) assets (General Account)

bb. Recognized Obligation for FWH (excluding Modco) assets (Separate Account)

* w+y+aa = Column 1 divided by Liability Page, Line 26 (Column 1)
x+z+bb = Column 1 divided by Liability Page, Line 27 (Column 1)

% of Liability to

Amount Total Liabilities *
633,572 0.01 %

— — %

2,890,421 0.04 %

(5) There were no other assets received as collateral pledged for another purpose specific to the insurance reporting entity.
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STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities

Not applicable.

O. 5GI Securities
No change.
P. Short Sales
Not applicable.
Q. Prepayment Penalty and Acceleration Fees

The following represents the Company's securities sold, redeemed or otherwise disposed as a result of a callable feature (including make
whole call provisions) and the aggregate amount of investment income generated as a result of a prepayment penalty and/or acceleration

fee.

General Account
Number of CUSIPs 11
Aggregate Amount of Investment Income | $ 46,695

R. Reporting Entity's Share of Cash Pool by Asset type
Not applicable.

S. Aggregate Collateral Loans by Qualifying Investment Collateral
No change.

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. Nochange.

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A - 0. No change.

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

(1) The Company is a member of the FHLB of Pittsburgh or the “Bank”. Membership in the Bank provides the Company with a significant
source of alternative liquidity. Advances received by the general account are included in the liability for borrowed money on Page 3 -
Liabilities, Surplus and Other Funds. When borrowing from the Bank, the Company is required to post collateral in the form of
eligible securities, including mortgage-backed, government and agency debt instruments for each of the advances received. Upon
any event of default by the Company, the FHLB of Pittsburgh's recovery from the collateral is limited to the amount of the Company's
liability to the FHLB of Pittsburgh. The table below indicates the amount of FHLB of Pittsburgh stock purchased, collateral pledged,
assets and liabilities related to the agreement with the Bank.
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STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

(2) FHLB of Pittsburgh Capital Stock

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

1. Current year

Total General Account Separate Accounts
Membership stock - Class A $ — % — 3 —
Membership stock - Class B 1,062,200 1,062,200 —
Activity stock — — —
Excess stock — — —
Aggregate Total $ 1,062,200 $ 1,062,200 $ —
Actual or estimated borrowing capacity as
determined by insurer $ 484,206,369 $ 484,206,369 $ —
2. Prior Year

Total General Account Separate Accounts
Membership stock - Class A $ — % — 3 —
Membership stock - Class B 1,062,200 1,062,200 —
Activity stock — — —
Excess stock — — —
Aggregate total $ 1,062,200 $ 1,062,200 $ —
Actual or estimated borrowing capacity as
determined by insurer $ 472,610,040 $ 472,610,040 $ —

The FHLB of Pittsburgh borrowing capacity for the Company is determined using 5% of the Company’s total admitted assets at the
current reporting date, less any secured borrowing amounts.

b. Membership stock (Class A and B) eligible and not eligible for redemption is as follows:

Not Eligible 6 Months to
Membership Current Year for Less than 6 Less than 1to Less
Stock Total Redemption Months 1 Year than 3 Years 3to 5 Years
Class A $ — — 3 — 3 — $ — 3 —
Class B $ 1,062,200 $ 1,062,200 $ — % — $ — 3 —

(3) Collateral pledged to FHLB of Pittsburgh
a. At March 31, 2026, the Company did not have a balance due to the FHLB of Pittsburgh.
b. Maximum amount of collateral pledged during reporting period is as follows:

Amount Borrowed
at Time of Maximum

Fair Value' Carrying Value' Collateral
1. Current year total general and separate
accounts $ 19,438,857 $ 19,438,857 $ —
2. Current year general account $ 19,438,857 $ 19,438,857 $ —
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate accounts  $ 19,399,905 $ 19,399,905 $ —
"Includes amounts in excess of minimum requirements.
(4) Borrowing from FHLB of Pittsburgh
a. At March 31, 2026, the Company did not have a balance due to the FHLB of Pittsburgh.
b. Maximum amount borrowed during current reporting period is as follows:
Total General Account Separate Accounts
Debt $ — $ — $ —
Funding agreements — — —
Other — — —
Aggregate total $ — $ — $ —
C. FHLB of Pittsburgh borrowings subject to prepayment obligations is as follows:
Does the Company have prepayment obligations under the
following arrangements
(YES/NO)?
Debt No
Funding agreements No
Other N/A

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

A. Defined Benefit Plan
(1) - (3) No change.
(4) No change.

B - E. No change.
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STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

F. Not applicable.
G -1. No change.
Capital and Surplus, Shareholders’ Dividend Restrictions, and Quasi-Reorganizations
A-H. Nochange.
. No change.
J-M. No change.
Liabilities, Contingencies and Assessments
A. Contingent Commitments
No change.
B. Assessments
No change.
C. Gain Contingencies
Not applicable.
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits
Not applicable.
E. Joint and Several Liabilities
Not applicable.
F.  All Other Contingencies
No change.
Leases
A. Lessee Operating Lease
No change.
B. Lessor Leases
No change.
Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
Not applicable.
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales

Not applicable.

B. Transfer and Servicing of Financial Assets
(1)-(7) Not applicable.
C. Wash Sales

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

(2) The Company did not have any wash sales where securities with an NAIC rating designation of 3 or below, or unrated, were sold
during the three months ended March 31, 2026 and reacquired within 30 days of the sale date.

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

A. No change.

B-C. Not applicable.

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

No change.

Fair Value Measurements

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

inputs to valuation techniques used to measure fair value into three levels. The level in the fair value hierarchy within which the fair value
measurement falls is determined based on the lowest level input that is significant to the fair value measurement.
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STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA
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(1) The levels of the fair value hierarchy are based on the inputs to the valuation as follows:

Level 1

Level 2

Level 3

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

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

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

The following table represents the balances of assets and liabilities measured at fair value or net asset value ("NAV") as of March 31, 2026:

Quoted Prices in

Active Markets Significant Significant
for Identical Observable Unobservable
Assets Inputs Inputs Net Asset
(Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
1. Preferred stocks
Preferred stocks $ — 3 3,005,431 $ — 3 — 3 3,005,431
Total preferred stocks — 3,005,431 — — 3,005,431
2. Bonds
Issuer Credit Obligation — 10,099 — 10,099
Asset-backed securities — — 66,071 — 66,071
Total bonds — 10,099 66,071 — 76,170
3. Common stocks 48,731,995 — 1,062,200 — 49,794,195
4. Derivative assets — — — — —
Interest rate swaps — 203,524 — — 203,524
Total derivative assets — 203,524 — — 203,524
5. Separate accounts assets 12,766,775 12,766,775
6. Other invested assets 5,986,027 5,986,027
Total assets at fair value $ 61,498,770 $ 3,219,054 $ 7,114,298 $ — 3 71,832,122
b. Liabilities at fair value
1. Derivative liabilities
Interest rate swaps $ — 3 126,212  $ — 3 — 3 126,212
Total derivative liabilities — 126,212 — — 126,212
2. Separate accounts liabilities -
derivatives — — — — —
Total liabilities at fair value $ — 3 126,212  $ — 3 — 3 126,212
(2)-(3) The table below presents a rollforward of level 3 assets and liabilities for the three months ended March 31, 2026:
Total gains Total gains
Transfers or (losses) or (losses)
Balance at into Transfers out included in included in Balance at
01/01/2026 Level 3 of Level3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2026
Assets:
Bonds:
Issuer Credit
Obligations ~ $ — — 3 — 5 — 3 — § — 3 — — — 3 —
Asset-backed
securities — 74,350 — — 4,621 — — — (12,901) 66,070
Total bonds — 74,350 — — 4,621 — — — (12,901) 66,070
Common
stocks 1,062,200 — — — — — — — — 1,062,200
Other invested
assets 5,039,754 465,542 — (1,171) — 485,882 — (3,980) — 5,986,027
Total Assets:  $6,101,954 $ 539,892 § — $ (1171) $§ 4621 $485882 § — $ (3,980) $ (12,901) $7,114,297

Transfers between levels

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

Transfers into and out of Level 3

The Company’s basis for transferring assets and liabilities into and out of Level 3 is based on changes in the observability of data, a
change in the security’s measurement or changes in redemption restrictions of certain separate accounts investments.
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Transfers into Level 3 totaled $539,892 for the three months ended March 31, 2026, which relates to $465,542 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 asset-backed securities of $74,350 that were measured at amortized cost at the beginning of the period and
measured at fair value at the end of the period. There were no transfers out of Level 3 for the three months ended March 31, 2026.

Determination of fair value

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

At March 31, 2026, the Company challenged the price it received from third party pricing services on general account securities with book
value of $495,549 and market value of $362,370. The Company did not have any price challenges on securities for what it received from
third party pricing services for the separate accounts.

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

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

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

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

Level 1 measurements

SVO identified bond ETF

For U.S. SAP, certain SVO approved ETF and mutual funds (“SVO-Identified Investments”) are eligible for classification as bonds as
identified in the NAIC’s SVO Purposes and Procedure Manual if they meet certain criteria stipulated by the NYSDFS. Valuation of these
securities is based on unadjusted quoted prices in active markets that are readily and regularly available. All other ETFs and mutual funds
are classified and accounted for as common stock.

Common stocks

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

Separate accounts assets

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

Level 2 measurements

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.

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.
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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.
Common stocks

The security is primarily related to equity investments with a privately held government entity FHLB of Pittsburgh, where the price is
derived from internal valuations.

Other Invested Assets

Other invested assets include residual tranches of securitizations. 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.

Not applicable.

The following table presents the carrying amounts and estimated fair values of the Company’s financial instruments at March 31, 2026.
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.

Carrvin Net Asset Not Practicable NAV
Fair Value rving Level 1 Level 2 Level 3 (Carrying Included in
Amount Value (NAV) Level 2
Value)
Assets:
Issuer Credit Obligations $5,437,334,636 $5,601,048,269 $ — $ 5,420,809,433 $ 16,525,203 $ — 3 — $ —
Asset Backed Securities  1:024,515,935  1,073,796,428 — 939,674,467 84,841,468 — — —
Total Bonds 6,461,850,571 6,674,844,697 — 6,360,483,900 101,366,671 — — —_
Preferred stocks 3,005,431 3,005,431 — 3,005,431 — — — —
Common stocks 49794195 49,794,195 48,731,995 — 1,062,200 — — —
Mortgage loans 1,412,204,988 1,441,712,040 — — 1,412,204,988 — — —
Cash, cash equivalents and 459 133 866 169,133,866 86,356,484 82,777,382 — - - —
short-term investments
Other invested assets’ 27,119,567 24,479,625 — 4521077 22,598,490 — — —
Derivatives 203,524 203,524 — 203,524 — — — —
Derivative Collateral 982,795 982,795 — 982,795 — — — —
Investment income due and 69,600,473 69,600,473 — 69,600,473 — — — —
accrued
Separate accounts assets 12,766,775 12,766,775 12,766,775 — — — — —
Total assets $8,206,662,185 $8,446,523,421 $147,855254 $ 6521574582 $1,537,232,349 $ — 5 — —
Liabilities:
Payable to parent and $ 159,300,752 $ 159,300,752 $ — $ 159,300,752 $ — 3 — 3 — 3 —
affiliates
Derivatives 126,212 126,212 — 126,212 — — — —
Derivatives - collateral 633,572 633,572 — 633,572 — — — —
Total liabilities $ 160,060,536 $ 160,060,536 $ — 3 160,060,536 $ — $ — $ — $ —

! Excludes investments accounted for under the equity method.
Bonds

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

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

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

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

Included in bonds are affiliated bonds from MCF that had a carrying value of $202,381 and a fair value of $200,802 as of March 31,
2026. 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.

Common stocks

The fair value of unaffiliated equity securities is determined by considering one of three primary sources: (1) security pricing is applied

using a hierarchy approach whereby publicly available prices are first sought from third-party pricing services, (2) the remaining un-priced
securities are submitted to independent brokers for prices, and (3) securities are priced using an internal pricing model or methodology.
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Prices from pricing services and broker quotes are validated on an ongoing basis to ensure the adequacy and reliability of the fair value
measurement. The Company performs both quantitative and qualitative analysis of the prices including, initial and ongoing review of third-
party pricing methodologies, back testing of recent trades, and a thorough review of pricing trends and statistics.

Mortgage loans

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

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

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

Other invested assets

Other invested assets are comprised of tax credit investments, surplus notes, and residual tranches of securitizations. The fair value of
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. Surplus notes are 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 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.
Separate accounts assets

Assets within the separate accounts are invested in mutual funds. The fair value of these open-ended publically traded mutual funds are
valued at their closing bid prices each business day.

Deposit fund contracts

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

Borrowed money

Borrowed money consists of a financing arrangement. The carrying value of the financing arrangement approximates fair value. At
March 31, 2026, the Company had no repurchase agreements.

D. Ifitis not practicable for an entity to estimate the fair value of that financial instrument or a class of financial instruments, the following
shall be disclosed:
(1)- (2) Not applicable.

E. Not applicable.

Other Items

A. No change.

B. No change.

C. Nochange.

D - F. Not applicable.

G.

No change.

H - I. Not applicable.
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23.

24.

25.

26.

STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

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

IMR was admitted up to 10% of the Company’s adjusted Capital and Surplus. Capital and Surplus was adjusted to exclude net positive
admitted goodwill, electronic data processing equipment and operating system software, admitted negative IMR, and net deferred tax assets.
The computation of adjusted Capital and Surplus for purposes of negative IMR admissibility is included below:

Insulated Non-Insulated
General Separate Separate
Total Account Account Account

(1) Net negative (disallowed) IMR $ 32,530,890 |$ 32,530,890 |$ —1$ —
(2) Negative (disallowed) IMR admitted 32,530,890 32,530,890 — —
(3) Calculated adjusted capital and surplus

Prior Period General Account Capital & Surplus $2,287,610,225

From Prior Period SAP Financials
Net Positive Goodwill (admitted)
EDP Equipment & Operating System Software (admitted) $ —
Net DTAs (admitted) 216,680,393
Net Negative (disallowed) IMR (admitted) 34,282,017
Adjusted Capital & Surplus $2,036,647,815

(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 1.6 %

(5) Allocated gains/losses to IMR from derivatives
Gains Losses

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 $ — |$ —

Events Subsequent

At May 12, 2026, the date the financial statements were available to be issued, there have been no events occurring subsequent to the close
of the Company’s books or accounts which would have a material impact on the financial condition of the Company.

Reinsurance
A. Ceded Reinsurance Report
Section 1 — General Interrogatories
No change.
Section 2 — Ceded Reinsurance Report — Part A
No change.
Section 3 — Ceded Reinsurance Report — Part B
No change.
B -G. Not applicable.
H. No change.
Retrospectively Rated Contracts and Contracts Subject to Redetermination
A -C. Nochange.
D -E. Not applicable.
Change in Incurred Losses and Loss Adjustment Expenses
A. Claim reserves and unpaid claim liabilities at December 31, 2025 were $4,915,761,845. For the three months ended March 31, 2026,
$423,220,919 has been paid for incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves
remaining for prior years are now $4,463,185,970 as a result of re-estimation of unpaid claims and claim adjustment expenses,
principally on disability income and accidental death and dismemberment coverage. Therefore, there has been a $29,354,956 favorable
prior-year development from December 31, 2025 to March 31, 2026. The decrease is generally the result of ongoing analysis of recent
loss development trends. Original estimates are increased or decreased as additional information becomes known regarding individual
claims. The Company has 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.
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28.

29.

30.

31.

32

33.

34.

35.

36.

STATEMENT AS OF March 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

NOTES TO FINANCIAL STATEMENTS

Structured Settlements

Not applicable.

Health Care Receivables

Not applicable.

Participating Policies

Not applicable.

Premium Deficiency Reserves

Not applicable.

Reserves for Life Contracts and Annuity Contracts

No change.

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

No change.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No change.

Premium and Annuity Considerations Deferred and Uncollected

No change.

Separate Accounts
No change.
Loss/Claim Adjustment Expenses

No change.
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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 [ X] No[ ]
IfyeS, date OF ChANGE: ..o bbb bbb e bt bbb bbbt b bbb 01/01/2026
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 12/31/2024
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 06/29/2023
By what department or departments?
[OWA INSUFANCE DIVISION ...t e e e e e e e e e e e e s e e e e e e e ae e e e e e e e se e e e e e e e e e ae e e e e e e e e e e e e e e e e e e e e eaeennan
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ocoiviiieeeeeeeee ettt ettt e e e s s e e e e e e st es e e e e e e e s e e s et et e e e s e e s s et e seseseseesssasnasaseenananaens 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

Apogem Capital LLC ....
NYL Investors LLC ..
MacKay Shields LLC
NYLIM Service Company LLC
Flatiron RR LLC
Candriam
Ausbil Investment Management Limited

New York Life Investment Management LLC

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 MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

GENERAL INTERROGATORIES

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

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:

15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee $

15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

8.1

similar functions) of the reporting entity subject to a code of ethics, which includes the following Standards? ..............cocoeeirnirnirnirnennnees Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is no, please explain:
Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean Yes[ ] No[X]
If the response to 9.2 is yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s Yes[ ] No[X]
If the response to 9.3 is yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B e
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: .......... ... $.... ....31,717,129
Does the reporting entity have any investments in parent, subsidiaries and affillates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
.... 220,095 3. ... 202,381
Preferred Stock .... . 3.
Common Stock 3.
Short-Term Investments 3.
Mortgage Loans on Real Estate .... $.
All Other .275,481,796 3. ....284,612,687
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... $. 284,815,068
Total Investment in Parent included in Lines 13.21 to 13.26 above 3.
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeveiiiiiiicicicene Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes[ X] N[ 1 NA[ ]
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1
Name of Custodian(s)

2
Custodian Address

JPMorgan Chase

270 Park Avenue, New York, NY 10017

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

Name(s)

2
Location(s)

3

Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeenee.

If yes, give full information relating thereto:

Yes [ ]

1

Old Custodian

2
New Custodian

Date

3
of Change

4
Reason

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

1

Name of Firm or Individual

2

Affiliation

NYL Investors LLC
MacKay Shields LLC

Goldman Sachs Asset Management LP
J.P. Morgan Investment Management Inc. ......
KKR Credit Advisors (US) LLC

,

", "...handle securities"]

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............cccco i

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the

Yes [

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?................cccoociiiiiiiine Yes [

] No[X

] No[X

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

No [ ]

No [ X ]

1 NA [

1 NA T

1

Central Registration
Depository Number

Name of Firm or Individual

Registered With

4

Investment
Management
Agreement
(IMA) Filed

169553

107038 ..
146629

NYL Investors LLC
MacKay Shields LLC

Goldman Sachs Asset Management LP
J.P. Morgan Investment Management Inc.
KKR Credit Advisors (US) LLC .

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ...

If no, list exceptions:

Initial filings that were not made within 120 days of purchase including: - Filings for which we have not yet received the required
documentation necessary for submission to the SVO:

- Filings that have been submitted but not yet rated by the SVO:4

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ......... .o ittt et e et e et e st e st e b e e b e ense e s e eneeeneeeneeeneenaeenen

8.2

Yes [ ]

Yes [ X ]

No [ X ]

No [

]

]

]



STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ......... Yes[ 1 No[X]

8.3



STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 23,402,232
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 1,418,309,808
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 1,441,712,040

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 1,441,712,040

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH 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 82.224 %
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 7.554 %
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 22.196 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

Outstanding
Date Lien Amount

Total s
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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 MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
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 e L ol 6,841,256 |.....coovvvvvrierciins [ 9,507,260 [...cocveveveiiriririns e 16,348,516 |......coovvvrevicrnnne
2. AIBSKA e AK e L s 1,099,905 [.oviiiiieeeiiiins [ 2,152,655 [.oovevieiiiriieies e 3,252,560
3. Arizona ..... . AZ ...12,545,950 |. ..10,625,847 |.. 23,171,797 |..
4. Arkansas .. .. AR ,428, . 3,508,957 |.voieiieiieiins e 5,937,839 |..
5. California .. CA ...70,761,562 |. 52,204,903 .. 122,966,465 |..
6. Colorado ...... .. CO 8,724,780 |. 22,878,517 .31,603,297 |..
7. Connecticut .. . CT ....5,315,914 .12,653,883 |..
8. Delaware ............. .. DE 1,552,558 .. 2,439,842 |..
9. District of Columbia . . DC ..973, . 1,584,327 .. 2,558,124 |..
10.  Florida .. .. FL ...29,300,359 |. 48,444,339 77,744,698 |..
11.  Georgia .. GA ...21,521,002 |. 28,419,954 .49,940,956 |..
12.  Hawaii .. . HI ....504,916 |. 1,855,306 .. 2,360,222 |..
13.  Idaho .... . ID .1,581,135 |. 2,198,270 .. 3,779,405 |..
14.  lllinois ... L ...13,681,769 |. 18,392,941 .32,074,710 |..
15.  Indiana . . IN 9,035,007 |. ....9,954,791 .18,989,798 |..
16. lowa ..... LA 3,485,274 .. 1,176,187 |..
17. Kansas . .. KS ....3,993,132 .. 7,034,389 |..
18, KENUCKY ...oveiiiceeieee e KY oo b [ 3,835, 18 o [ 5,904,037 [.oovevviirriicee oo 9,439,185
19, LOUISIANA ..veveieeeeeeieciieie e LA [ L [ 5,184,579 [ e 7,306,954 |....cooieiiiiiiins o 12,491,533
20. Maine ....... 1,437,816 .. 2,585,441 |.
21.  Maryland . . ....9,982,699 |.. .16,119,731 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA oL [ 8,425,054 [ e 12,164,262 |..c.oovvvieiiciieees [ 20,589,316
23, MIChigan ......cccceoiruiiiiiieieerecee e ML o b [ 11,900,485 [ [ 20,474,530 |.....oovovrvrirccnens oo 32,464,985
24. Minnesota . .. MN ..10,524,363 |.. 17,776,340 |..
25.  Mississippi .. MS . ...5,870,811 |.. .10,438,629 |..
26, MiSSOUI «.eveeeeeeeeceeeseeeeeeeeeeseneseseeeeneees. MO oo L o 8,409,966 |- o 13,915,685 22,325,651
27, MONANA ...oeeeeececieeeieeeeeeeeeneneneneeeeees. MT | L o 782,028 s [ 1,284,457 oo o 1,976,485
28. Nebraska .. ... 2,476,625 |.. .. 4,582,417 |..
29. Nevada ........ . ... 3,329,357 |.. ...5,301,196 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH ,603,946 | [ 3,864,912 | o 6,468,858
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b s 12,412,270 | oo 25,049,490 [.....cooveereiiriinins [ 37,461,760
32.  New Mexico . NM 1,715,371 |. .. 3,520,742 |..
33. New York ..... .9,696,897 |. 21,772,422 |..
34.  North Carolina .. ... 14,263,441 |. .34,247,189 |..
35.  North Dakota .. 1,242,260 |..
36. OO coveeeeeee .22,084,708 |..
37. Oklahoma . .11,495,078 |..
38. Oregon......... 14,761,348 |..
39. Pennsylvania ... .50,843,169 |..
40. Rhode Island .... .. 2,882,115 |..
41.  South Carolina . .15,784,733 |..
42.  South Dakota ... ...1,359,963 |..
43. Tennessee ... .21,713,859 |..
44, Texas ....... .. 106,872,486 |..
45, Utah ..... .10,047,820 |..
46.  Vermont ........ccoceeeeeeneeereeenesernseeneerennnens VT [ L [ 861,854 [ oo 513,892 | o 975,746
47, VIrginia .ooeeveeeeeesieeseeseeeseeeseseseseseseeeenees. VA o L [ 13,641,767 [ o 28,243,107 | o 36,884,868
48.  Washington ........ccceceeeveeneeeneerieeseeereeeene. WA | L o989, 711 [ oo 14,857,727 e o 23,752,438
49. West Virginia ..6,501,722 |..
50. Wisconsin .... .13,461,399 |..
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e e o e
53. Guam ............. .. GU , ..
54.  Puerto Rico ...... .. PR .. 3,577,406 |..
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate other alien .. . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annuities. ... foeed XXX i [ e e e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feeeee XXX
94.  Aggregate or other amounts not allocable by state B 0 O P P P TS
95.  Totals (direct bUSINESS)......ceeveuerueurrieiieieiieieieee . XXX..... 434,516,152 ..o [0 591,384,350 | e 1,025,900,502 |..
96.  Plus reinsurance assumed... XXX ...15,693,388 |. ,134, ETPPRRURRRVRR USRI 31,828,151 |..
97  Totals (all business)..... . XXX..... .450,209,540 |. . 607,519, 113 |.eveeeiiiiiiee [ 1,057,728,653 |..
98.  Less reinsurance ceded. .........cooervereneenieneneenenees e XXX [ 360,209,812 ..o [ 8,273,840 |.ovvveiieieiiies e 368,483,652 [......cvvviveiiiiiine
99. Totals (all business) less reinsurance ceded XXX 89,999,728 599,245,273 689,245,001
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 53 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooeeveeeeieeeieieies ceea 1
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 3
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

Individual Insurance: According to residence of payor. Group Insurance: According to the basis proportionate to the number of insureds residing in each state, for policies insuring
500 or more lives, or cases insuring fewer than 500 lives for which the policyholder has provided an allocation census; otherwise, according to the contract state of the
policyholder.
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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

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

cl

New York Life Insurance and Annuity Corporation (91596) (DE)
NYLIAC RLP II, LLC (DE)
Development Funding Backed Pass-Through Trust Series — 2025 A (DE)
NYLIFE Insurance Company of Arizona (81353) (AZ)
New York Life Enterprises LLC (See page 12.2 for entity’s org chart) (DE)
NYLIFE LLC (See page 12.2 for entity’s org chart) (DE)
NYL Investors LLC (See page 12.3 for entity’s org chart) (DE)
New York Life Investment Management Holdings LLC (See page 12.4 for entity’s org chart) (DE)
NYLife Real Estate Holdings LLC (See page 12.10 for entity’s org chart) (DE)
New York Life Group Insurance Company of NY (NY)
Life Insurance Company of North America (PA)
LINA Benefit Payments, Inc. (DE)
New York Life Benefit Payments LLC (DE)
NYL Real Assets LLC (DE)
NYL Emerging Manager LLC (DE)
NYL Wind Investments LLC (DE)
NYLIC HKP Member LLC (DE)
NYLIC HKP VENTURE LLC (DE)
NYLIC HKP REIT LLC (DE)
NYLIM Jacob Ballas India Holdings IV (MUS)
NYL 717 Texas Member LLC (DE)
NYL 717 Texas Holdings LLC (DE)
Flatiron RR LLC (DE)
Flatiron RR Il LLC (DE) (NYLInvestors Series A: 100%, Tetragon Credit Income V L.P. Series B: 100%)
Flatiron RR CLO 30 LLC (DE)
Flatiron CLO 2013-1 -Ltd. (CYM)
Flatiron CLO 2015-1 Ltd (CYM)
Flatiron CLO 17 Ltd. (CYM)
Flatiron CLO 18 Ltd. (CYM)
Flatiron CLO 19 Ltd (CYM)
Flatiron CLO 20 Ltd. (CYM)
Flatiron CLO 21 Ltd. (CYM)
Flatiron RR CLO 22 LLC (CYM)
Flatiron CLO 24 Ltd. (CYM)
Flatiron CLO 25 Ltd. (CYM)
Flatiron CLO 26 Ltd. (NJ)
Flatiron CLO 23 LLC. (DE)
Flatiron RR CLO 27 Ltd. (CYM)
Flatiron CLO 28 Ltd. (CYM)
Flatiron RR LLC, Manager Series (DE Series LLC) (DE)
Flatiron RR LLC, Retention Series (DE Series LLC) (DE)
Flatiron CLO 29 Ltd.
Flatiron RR CLO 30 Ltd. (CYM) NYL
Flatiron CLO 31 Ltd.
Flatiron CLO 32 Ltd.
Flatiron CLO 33 Ltd.
Flatiron CLO 34 Ltd. NYL Investors
Stratford CDO 2001-1 Ltd. (CYM)
Silver Spring, LLC (DE)
Silver Spring Associates, L.P. (PA)
SCP 2005-C21-002 LLC (DE)

SCP 2005-C21-003 LLC (DE)

SCP 2005-C21-006 LLC (DE)

SCP 2005-C21-007-LLC (DE)

SCP 2005-C21-008 LLC (DE)

SCP 2005-C21-009 LLC (DE)

SCP 2005-C21-017 LLC (DE)

SCP 2005-C21-018 LLC (DE)

SCP 2005-C21-021 LLC (DE)

SCP 2005-C21-025 LLC (DE)

SCP 2005-C21-031 LLC (DE)

SCP 2005-C21-036 LLC (DE)

SCP 2005-C21-041 LLC (DE)

SCP 2005-C21-043 LLC (DE)

SCP 2005-C21-044 LLC (DE)

SCP 2005-C21-048 LLC (DE)

SCP 2005-C21-061 LLC (DE)

SCP 2005-C21-063 LLC (DE)

SCP 2005-C21-067 LLC (DE)

SCP 2005-C21-069 LLC (DE)

SCP 2005-C21-070 LLC (DE)

NYMH-Ennis GP, LLC (DE)
NYMH-Ennis, L.P. (TX)

NYMH-Freeport GP, LLC (DE)
NYMH-Freeport, L.P. (TX)

NYMH-Houston GP, LLC (DE)
NYMH-Houston, L.P. (TX)

NYMH-Plano GP, LLC (DE)
NYMH-Plano, L.P. (TX)

NYMH-San Antonio GP, LLC (DE)
NYMH-San Antonio, L.P. (TX)

NYMH-Stephenville GP, LLC (DE)
NYMH-Stephenville, L.P. (TX)

NYMH-Taylor GP, LLC (DE)
NYMH-Taylor, L.P.(TX)

NYMH-Attleboro MA, LLC (DE)

NYMH-Farmingdale, NY, LLC (DE)

NYLMDC-King ofPrussia GP, LLC (DE)
NYLMDC-King of Prussia Realty, LP (DE)

Country Place LP (DE)
Country Place JV LLC (DE)

REEP-MF Salisbury Square Tower One TAF LLC (DE)
REEP-DRP Salisbury Square Tower One TAB JV LLC (DE)

Salisbury Square TowerOne LLC (DE)

Cumberland Properties LLC

2015 DIL PORTFOLIO HOLDINGS LLC (DE)
PA 180 KOST RD LLC (DE)

Cortlandt Town Center LLC (DE)

REEP-ADC GA LLC (DE)

REEP-WP ART TOWER JV LLC (DE)

REEP-1250 Forest LLC

REEP-HZ SPENCER LLC (DE)
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REEP-IND MCP WEST NC LLC
REEP-IND 10 WEST AZ LLC (DE)
REEP-IND 4700 Nall TX LLC (DE)

REEP-IND Alpha TX LLC (DE)
REEP-IND MCP VIII NC LLC (DE)
REEP-IND CHINO CA LLC (DE)
REEP-IND FRANKLIN MAHOLDERLLC (DE)
REEP-IND FREEDOM MA LLC (DE)
REEP-IND Fridley MN LLC (MN)
REEP-IND Kent LLC (DE)
REEP-IND LYMAN MA LLC (DE)
REEP-IND MCP Il NC LLC (DE)
REEP-IND MCP IV NC LLC (DE)
REEP-IND MCP V NC LLC (DE)
REEP-IND MCP VII NC LLC (DE)
REEP-IND MCP Il OWNER NC LLC (DE)
REEP-IND MCP West NC LLC (DE)
REEP-IND STANFORD COURT LLC (DE)
REEP-IND STANFORD COURT CA LLC (DE)
REEP-IND Valley View TX LLC (DE)
REEP-IND Valwood TXLLC (DE)
REEP-MF 960 East Paces Ferry GA LLC (DE)
REEP-MF 960 EPF Opco GA LLC (DE)
REEP-MF Emblem DE LLC (DE)
REEP-MF Gateway TAF UT LLC (DE)
REEP-WP Gateway TAB JV LLC (DE)
REEP-MF Mount Laurel NJ LLC (DE)
REEP 220 NW Owner LLC (DE)
REEP-MF NORTH PARK CA LLC (DE)
REEP-AVERY OWNER LLC (DE)
REEP-MF One City Center NC LLC (DE)
REEP-MF Wallingford WA LLC (DE)
REEP-MF STEWART AZ OLDER LLC (DE)
REEP-MF STEWART AZ (DE)
REEP-OFC Aspect ORLLC (DE)
REEP-OFC Bellevue WA LLC (DE)
REEP-OFC Financial Center FL LLC (DE)
REEP-OFC WATER RIDGENC 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 SIXWATER RIDGENC 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)

New York Life Insurance Company (Parent) (continued)

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)
REEP OFC 515 Post Oak TX LLC (DE)
REEP-RTL DTC VA LLC (DE)
REEP-RTL DTC-S VA LLC (DE)
REEP-OFC 410 TOWNSEND CA LLC (DE)
REEP-OFC 410 TOWNSEND (DE)
Madison-LPP Kernersville GP LLC
Madison-LPP Kernersville LP
Madison-LPP Kernersville JV LP
Madison-SS Kernersville QRS, Inc
REEP-OFC 600 TOWNSEND CA LLC (DE)
REEP-OFC 600 TOWNSEND LLC (DE)
REEP-OFC 1341 G DC LLC (DE)
REEP-OFC 1030 15NW DC LLC (DE)
REEP-OFC 1111 19NW DC LLC (DE)
REEP -OFC 30 WM IL LLC (DE)
REEP-SS Marshfield LLC (DE)
REEP-LLC Marshfield JV LLC (DE)
REEP-SS Vallejo LLC (DE)
REEP-OFC 353 Sacramento LLC (DE)
REEP-Royal 353 Sacramento JV LLC (DE)
REEP-MF Reno LLC (DE)
REEP-NPD Romulus Il AND Il JV LLC (DE)
REEP-NPD Romulus Il AND Il JV B4 OWNER LLC (DE)
REEP-NPD Romulus Il AND Il JV B5 OWNER LLC (fka REEP-NPD Romulus 1l JV LLC) (DE)
REEP-OFC 757 Third Avenue NY LLC (DE)
REEP-OFC 260 Sheridan JV CA LLC (DE)
REEP-OFC 260 Sheridan JV Owner CA LLC (DE)
REKA 51M HOLDINGS, LLC (DE)
NJIND Raritan Center LLC (DE)
NJIND Talmadge Road LLC (DE)
NJIND Melrich Road LLC (DE)
FP Building 18, LLC (DE)
FP Building 19, LLC (DE)
Summitt Ridge Apartments, LLC (DE)
PTC Acquisitions, LLC (DE)
Martingale Road LLC (DE)
New York Life Funding (CYM)
New York Life Global Funding (DE)
Government Energy Savings Trust 2003-A (NY)
UFI-NOR Federal Receivables Trust, Series 2009B (NY)
JREP Fund Holdings I, L.P. (CYM)
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New York Life Insurance Company (Parent) (continued)

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

New York Life Enterprises LLC

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

NYLIFELLC

Eagle Strategies LLC (DE)

New York Life Capital Corporation (DE)

New York Life Trust Company (NY)

NYLIFE Securities LLC (DE)

NYLINK Insurance Agency Incorporated (DE)
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NYL Investors LLC (DE)
NYL Investors (U.K.) Limited (GBR)
MSVEF Il GP LLC (DE)
MSVEF RT Feeder Il LP (DE)
MSVEF Il RT LLC (DE)
Madison Square Value Enhancement Fund Il LP (DE)
MSVEF Il — MF Innsbrook VA LLC (DE)
MSVEF I1-IND Turner West KS LLC (DE)
MSVEF [1-IND Turner West KS JV LLC (DE)
MSVEF I1-IND Turner West KS Owner 6 LLC (DE)
MSVEF [1-IND Turner West KS Owner 7 LLC (DE)
MSVEF [1-IND Turner West KS Owner 8 LLC (DE)
MSVEF Il — MF Graces Reserve Member NC LLC (DE)
Graces Reserve JV LLC (DE)
Graces Reserve NC Owner LLC (DE)
NYL Investors NCVAD Il GP, LLC (DE)
McMorgan Northern California Value Add/Development Fund Il, LP (DE)
MNCVAD II-OFC 770 L Street CA LLC (DE)
MNCVAD II-MF UNION CA LLC (DE)
MNCVAD I1- HOLLIDAY UNION JV LLC (DE)
MNCVAD I1-OFC HARBORS CA LLC (DE)
MNCVAD II-SEAGATE HARBORS LLC (DE)
MNCVAD I1-OFC 630 K Street CA LLC (DE)
MNCVAD II-IND SHILOH CA LLC (DE)
MNCVAD I1-BIG SHILOH JV LLC (DE)
MSSDF GP LLC (DE)
MSSDF |1 GP 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 111 LLC (DE)
MSSDF REIT Funding Sub IV LLC (DE)
MSSDF REIT Funding Sub V LLC (DE)
MSSDF REIT Funding Sub VI LLC (DE)
MSSDF REIT Funding Sub VII LLC (DE)
MSSDF-OFCB Voss San Felipe LLC (DE)
MSSDF-OFCB Woodway LLC (DE)
MSSDF-OFCB Hanover LLC (DE)
MSSDF-OFCB El Segundo LLC (DE)
MSSIV GP LLC (DE)
Madison Square Strategic Investments Venture LP (DE)
MSSIV REIT Manager LLC (DE)
Madison Square Strategic Investments Venture REIT LLC (DE)
MSSIV- MF Country Place MD LLC (DE)

NYL Investors REIT Manager LLC (DE)

New York Life Investment Management Holdings LLC

MSSIV-IND Speedway SC LLC (DE)
NRL Speedway Venture LLC (DE)
SCSpeedway Hwy 124, LLC (DE)
MSSIV-IND Speedway Phase I JV SCLLC (DE)
MSSIV-IND Speedway Phase || Member SC LLC (DE)
SCSpeedway Grand National, LLC (DE)
MSVEF GP LLC (DE)
MCPF GP LLC (DE)
NYL Investors Madison Core Property Fund LP (DE)
MCPF Holdings Manager LLC (DE)
MCPF MA Holdings LLC (DE)
MCPF Holdings LLC (DE)
MADISON-IND TAMARAC FL LLC (DE)
MADISON-OFC BRICKELL FL LLC (DE)
MADISION-IND POWAY CA LLC (DE)
MADISON-LPC POWAY JV LLC (DE)
MADISON-MF GRANARY FLATS 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-MF Apex Newbury PA LLC (DE)
MCPF-MOB PEMBROKE PINES FL LLC (DE)
MCPF-MF Perimeter Gardens GA LLC (DE)
MADISON-IND LNDR TABOR ROAD NJ LLC (DE)
Madison-MF Yorkshire MD LLC (DE)
Yorkshire Apartments JV LLC (DE)
Yorkshire Apartments LP (DE)
MADISON-IND 2080 ENTERPRISE CA LLC (DE)
MADISON-IND CLAWITER CA LLC (DE)
MADISON-REDCO CLAWITERJV 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)
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MIREF 101 East Crossroads, LLC (DE)
101 East Crossroads, LLC (DE)
MIREF Hawthorne, LLC (DE)
MIREF Auburn 277, LLC (DE)
MIREF Sumner North, LLC (DE)
MIREF Wellington, LLC (DE)
MIREF Warner Center, LLC (DE)
MADISON-MF Duluth GA LLC (DE)
MADISON-OFC Centerstone | CA LLC (DE)
MADISON-OFC Centerstone |1l 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 FLLLC (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 NCGP LLC (DE)
Madison-MF Osprey NC LP (DE)
MADISON-SS Crozet VA LLC (DE)
MADISON-LPP CrozetJV LLC (DE)
MADISON-OFC 85 BLUXOME CA LLC (DE)
MADISON-OFC 85 BLUXOME JV CA LLC (DE)
NYL 717 Texas REIT Holdings (DE)
NYL 717 Texas Avenue TX TRS, LLC (DE)
NYL 717 Texas Avenue TX Owner, LLC (DE)
MSSIV NYL Investor Member LLC (DE)
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 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)

New York Life Investment Management Holdings LLC (continued)

MacKay Municipal Credit Opportunities Fund, L.P. (DE)
MacKay Municipal Credit Opportunities HL Fund, L.P. (DE)

MacKay Municipal Short Term Opportunities Fund GP LLC (DE)

MacKay Municipal Short Term Opportunities Fund LP (DE)

Plainview Funds plc (IRL)

Plainview Funds plc — MacKay Shields Strategic Bonds Portfolio (IRL)
Plainview Funds plc-MacKay Shields Structured Products Op portunities Portfolio (IRL)
Plainview Funds plc—MacKay Shields Emerging Markets Debt Portfolio (IRL)
MacKay Shields High Yield Active CoreFund GP LLC (DE)
MacKay Shields High Yield Active Core Fund LP (DE)
Mackay Shields Defensive Bond Arbitrage Fund Ltd. (BMU)
2 NYL Worldwide Capital Investment LLC.
3 NYLIC, NYLIAC, and MacKay.
MacKay Shields Core Fixed Income Fund GP LLC (DE)
MacKay Shields Core Fixed Income Fund LP (DE)
MacKay Shields Select Credit Opportunities Fund GP LLC (DE)
MacKay Shields Select Credit Opportunities Fund LP (DE)

MacKay Municipal Managers California Opportunities GP LLC (DE)
MacKay Municipal California Opportunities Fund, L.P. (DE)

MacKay Municipal New York Opportunities GP LLC (DE)

MacKay Municipal New York Opportunities Fund, L.P. (DE)
MacKay Municipal Opportunity HL Fund, L.P. (DE)

MacKay Municipal Capital Trading GP LLC (DE)

MacKay Municipal Capital Trading Master Fund, L.P (DE)
MacKay Municipal Capital Trading Fund, L.P. (DE)

MacKay 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 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 Digital Assets 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)
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Madison Capital Funding Co-Investment Fund LP (DE)

Madison Avenue Loan Fund GP LLC (DE)
Madison Avenue Loan Fund LP (DE)
MCF Fund I LLC (DE)
MCF Hanwha Fund LLC (DE)
Ironshore Investment BL | Ltd. (BMU)
MCF CLO IV LLC (DE)
MCF CLO V LLC (DE)
MCF CLO VI LLC (DE)
MCF CLO VII LLC (DE) (f/k/a LMF WF Portfolio lll, LLC)
MCF CLO VIll Ltd. (DE)
MCF CLO VIII LLC (DE)
MCF CLO VIl Blocker LLC (DE)
MCF CLO IX Ltd. (CYM)
MCF CLO IXLLC (DE)
MCF CLO 10 Ltd. (NJ)
MCF CLO 10 LLC (DE)
MCF CLO IX Blocker LLC (DE)
MCF CLO 10 Blocker LLC (DE)
MCF KB Fund LLC (DE)
MCF KB Fund Il LLC (DE)
MC KB Fund Il LLC (DE)
MCF Hyundai Fund LLC (DE)
Apogem DirectLending Hyundai Fund 2 LLC (DE)
Apogem Direct Lending Levered Fund 2023-1 LLC (DE)
Apogem Direct Lending Loan Portfolio 2023 LLC (DE)
Apogem DL Levered Fund 2023-1 LLC (DE)
Apogem DL Levered Fund SPV 2023-1 LLC (DE)
Apogem Umbrella (CYM)
Apogem US Direct Lending Limited | (CYM)
Apogem Direct Lending Nighthawk Fund (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 Senior Direct Lending Fund GP LLC
Apogem SeniorDirect Lending Origination Company (O) LP
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)
GoldPointMezzanine Partners IV GenPar, LP (DE)

New York Life Investment Management Holdings LLC (continued)

GoldPoint Mezzanine Partners Co-Investment Fund A, LP (DE)
GoldPoint Mezzanine Partners 1V, 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 BlockerLP (DE)
GPP Mezz IV H Blocker LP (DE)
GPP Mezz IV | Blocker LP (DE)
GoldPoint Mezzanine Partners Offshore IV, L.P. (CYM)
GoldPoint Partners Co-InvestmentV GenPar GP LLC (DE)
GoldPoint Partners Co-Investment V GenPar, L.P. (DE)
GoldPoint Partners Co-Investment Fund A, LP (DE)
GPPYV - ECI AggregatorLP (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 Il GenPar GP, LLC (DE)
GoldPoint Partners Select Manager lll GenPar, L.P. (CYM)
GoldPoint Partners Select Manager Fund Ill, L.P. (CYM)
GoldPoint Partners Select Manager Fund Ill 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 1V, L.P. (DE)
GoldPoint Partners Select Manager V GenPar GP, LLC (DE)
GoldPoint Partners Select Manager V GenPar, L.P. (DE)
GoldPoint Partners Select Manager Fund V, L.P. (DE)
GoldPoint Partners Canada V GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund V, L.P. (CAN)
GoldPoint Partners Canada Ill GenPar Inc (CAN)
GoldPoint Partners Select Manager Canada Fund lll, L.P. (CAN)
GoldPoint Partners Canada IV GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund 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)
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New York Life Investment Management Holdings LLC (continued)

GPP VI Blocker F LLC (DE)
GPP VI Blocker H LLC (DE)
GPP VI Blocker | LLC (DE)
Apogem Co-Invest VIl GenPar, GP LLC (DE)
Apogem Co-Invest VIl GenPar, LP (DE)
Apogem Co-Investment VII, LP (DE)
GoldPoint Partners Canada GenPar, Inc. (CAN)
NYLCAP Canada Il GenPar, Inc. (CAN)
NYLCAP Select Manager Canada Fund I, L.P. (CAN)
NYLIM Mezzanine Partners || GenPar GP, LLC (DE)
NYLIM Mezzanine Partners Il GenPar, LP (DE)
NYLCAP Mezzanine Partners Ill GenPar GP, LLC (DE)
NYLCAP Mezzanine Partners lll GenPar, LP (DE)
NYLCAP Mezzanine Partners lll, LP (DE)
NYLCAP Mezzanine Offshore Partners Ill, L.P. (CYM)
NYLCAP Select Manager GenPar, LP (DE)
NYLCAP Select Manager Il GenPar GP, LLC (DE)
NYLCAP Select Manager Il GenPar, L.P. (CYM)
NYLCAP Select Manager Fund I, L.P. (CYM)
NYLCAP India Funding LLC (DE)
NYLIM-JB Asset Management Co. (Mauritius) LLC (MUS)
New York Life Investment Management India Fund II, LLC (MUS)
New York Life Investment Management India Fund (FVCI) Il, LLC (MUS)
NYLCAP India Funding Ill LLC (DE)
NYLIM-Jacob Ballas Asset Management Co. lll, LLC (MUS)
NYLIM Jacob Ballas India Fund IIl, LLC (MUS)
NYLIM Jacob Ballas India (FVCI) Ill, LLC (MUS)
NYLIM Jacob Ballas India (FII) lll, LLC (MUS)
Evolvence Asset Management, Ltd. (CYM)
EIF Managers Limited (MUS)
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 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 VII (Cayman), LP (CYM)
BFO GP, LLC (DE)
BFO Apogem Private Markets (DE) LP
Tetra Opportunities Partners (DE)

BMG PAPM GP, LLC (DE)
BMG PA Private Markets (DE) LP (DE)
BMG Private Markets (Cayman) LP (CYM)
Private Advisors Special Situations LLC (DE)
PACD MM, LLC (DE)
PA Capital Direct, LLC (DE)
ApCap Strategic Partnership | LLC (DE)
PA Credit Program Carry Parent, LLC (DE)
PA Credit Program Carry, LLC (DE)
PACIF GP, LLC (DE)
Private Advisors Coinvestment Fund, LP (DE)
PACIF Il GP, LLC (DE)
Private Advisors Coinvestment Fund II, 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 MiddleMarket Fund, LP (DE)
PASCBF IV GP, LLC (DE)
PASCBF V GP, LLC (DE)
Private Advisors Small Company Buyout Fund V, LP (DE)
PASCPEF VI Carry Parent, LLC (DE)
PASCPEF VI Carry, LLC (DE)
PASCPEF VI GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VI, LP (DE)
Private Advisors Small Company Private Equity Fund VI (Cayman), LP (CYM)
PASCPEF VIl GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VII, LP (DE)
Private Advisors Small Company Private Equity Fund VII (Cayman), LP (CYM)
PASCPEF VII Carry Parent, LLC (DE)
PASCPEF VIl Carry, LLC (DE)
PASCPEF VIl GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VIII, LP (DE)
Private Advisors Small Company Private Equity Fund VIl (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 Xl, (Cayman) LP (CYM)
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New York Life Investment Management Holdings LLC (continued)

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)
CuyahogaCapital Partners IV LP(DE)
CuyahogaCapital Emerging Buyout Partners Management Group LLC (DE)
Cuyahoga Capital Emerging Buyout Partners LP (DE)
PA Real Assets Carry Parent, LLC (DE)
PA Real Assets Carry, LLC (DE)
PA Real Assets Carry Parent 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 | Carry Parent, LLC (DE)
RIC | Carry, LLC (DE)
PASF V GP, LLC (DE)
Private Advisors Secondary Fund V, LP (DE)
ABC Burgers LLC (DE)
PASF V Carry, LLC (DE)
PASF V Carry Parent, LLC (DE)
PASF VI GP, LLC (DE)
PA Secondary Fund VI, LP (DE)
PA Secondary Fund VI Coinvestments, LP (DE)
PA SecondaryFund VI (Cayman), LP (CYM)
PARAF GP, LLC (DE)
Private Advisors Real Assets Fund, LP (DE)
PARAF Carry Parent, LLC (DE)
PARAF Carry, LLC(DE)
PASCCIF GP, LLC (DE)
Private Advisors Small Company Coinvestment Fund, LP (DE)
Private Advisors Small Company Coinvestment Fund-ERISA, LP (DE)
PASCCIF Il GP, LLC (DE)
PA Small Company Coinvestment Fund Il, LP (DE)
PA Small Company Coinvestment Fund Il (Cayman), LP (CYM)
PASCCIF Carry Parent, LLC (DE)
PASCCIF Carry, LLC (DE)
PARAF 1l GP LLC (DE)
Private Advisors Real Assets Fund Il, LP (DE)
PA Contract Resources, LLC (DE)
PARAF 1l GP, LLC (DE)
PA Real Assets Fund I, LP (DE)
SAF GP LLC (DE)
Social Advancement Fund, LP (DE)
Washington Pike GP, LLC (DE)
Washington Pike LP (DE)

RLP Fund GP, LLC (DE)
RLP Fund, LP (“RLPLP”) (DE)
RidgelLake Co-Investment Partners, LP (“RLPCOLP”)(DE)
RLP Glacier Manager Investor LLC (DE)
RLP Glacier GP Investor LLC (DE)
RLP Evergreen LLC (DE)
RLP Gemini LLC (DE)
RLP Navigator LLC (DE)
RLP Sigma LLC (DE)
RLP Sunrise GP Investor LLC (DE)
RLP Sunrise Manager Investor LLC (DE)
RLP Triple GP Investor LLC (DE)
RLP Triple Manager Investor LLC (DE)
RLP Fund Il GP LLC (DE)
RLP Fund Il LP (DE)
RLP Profit Share (PA), LLC (DE)
RLP Profit Share (OAPC), LLC (DE)
The Hedged Strategies Fund LLC (DE)
NYLCAP Holdings (Mauritius) (MUS)
Jacob Ballas India Private Limited (MUS)
Industrial Assets Holdings Limited (MUS)
JB Cerestra Investment Management LLP (MUS)
NYLIM Service Company LLC (DE)
NYL Workforce GP LLC (DE)
New York Life Investment Management LLC (DE)
NYLIM Fund Il GP, LLC (DE)
NYLIM-TND, LLC (DE)
WFHG, GP LLC (DE)
Workforce Housing Fund [-2007, LP (DE)
Index 1Q Holdings LLC. (DE)
IndexIQ LLC (DE)
IndexIQ Trust (DE)
IndexIQ Advisors LLC (DE)
New York Life Investments Active ETF Trust (DE)
NYLI CBRE Real Assets ETF
NYLI MacKay 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
NYLI MacKay Muni Allocation 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
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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)
KILT GP S.a.r.l. (LUX)
KILT Partnership SCS (LUX)
VIMA Management (FRA)
VIMA Investment SCA (FRA)
Kartesia Management S.a.r.l. (LUX)
Kartesia Italy Branch
Kartesia Spain Branch
Kartesia Netherlands Branch
Kartesia Germany Branch
Kartesia France (FRA)
Kartesia UK Ltd. (GBR)
Kartesia Belgium (BEL)
Kartesia Credit FFS (FRA)
Kartesia GP Il (LUX)

Kartesia Credit Opportunities 1l S.C.A., SICAV-SIF (LUX)

Kartesia Securities (LUX)
Kartesia Ill Topco S.a.r.l. (LUX)
Kartesia GP IV (LUX)

Kartesia Credit Opportunities IV SCS SICAV-SIF (LUX)

Kartesia Securities 1V (LUX)
Kartesia IV Topco S.a.r.l. (LUX)
Kartesia Master GP (LUX)

Kartesia Credit Opportunities 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)
Kartesia Impact Fund | SCS (LUX)
Kartesia Impact | SV (LUX)
Kartesia Polystrategy Fund SCS SICAV-RAIF (LUX)
KSO Evergreen S.ar.l. (LUX)
Kartesia Senior Opportunities Il Feeder SCS (LUX)
Kartesia Senior Opportunities Il SCS SICAV RAIF (LUX)
KASS Unlevered Il S.ar.l. (LUX)
KSO Il Topco S.ar.l. (LUX)
Kartesia Asset Finance Ill GP S.ar.l. (LUX)
Kartesia Asset Finance 11l SCA SICAV-RAIF (LUX)

Kartesia Asset Finance lll Securitization Vehicle S.ar.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)
Flexam Invest Finco 2020 S.a.r.l. (LUX)
Flexam Invest France Management |l SAS (FRA)
Sharia Leasing Fund | SLP (FRA)
Candriam Luxco S.a.r.l. (LUX)
Candriam Luxembourg (LUX)
Candriam Belgian (BEL)
Candriam France (FRA)
Candriam ltaly Branch
Candriam UK Establishment
Candriam Germany Branch
Candriam US Branch
Candriam Spain Branch
Candriam Netherlands Branch

Kartesia Multi-Strategies SCS SICAV-RAIF (LUX)
Kartesia Syndicated Holdco S.ar.l. (LUX)
Kartesia Sponsorless Holdco | S.ar.l. (LUX)
Kartesia Senior Participation 1 S.ar.l. (LUX)
Kartesia Senior Strategies Holdco 1 S.ar.l. (LUX)

Kartesia CLO | Designated Activity Company (IRL)
Kartesia Credit Opportunities V Feeder SCS (LUX)
Kartesia Credit Opportunities V SCS (LUX)
Kartesia Securities V S.a.r.l. (LUX)
Kartesia Senior Opportunities | SCS, SICAV-RAIF (LUX)
KASS Unleveled S.a.r.l. (LUX)
KSO I Topco S.a.r.l. (LUX)
Kartesia Credit Opportunities V SCS (LUX)
Kartesia Securities V S.a.r.l. (LUX)

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)
Candriam Private Assets — Kartesia Credit ELTIF (LUX)
CPA Kartesia Securities (LUX)
ATA Holdco Luxembourg S.a.r.l. (LUX) (Candriam, Apogem Capital LLC)
Andera Partners (FRA) (ATA)
Andera Expansion GP (FRA) (GP)
Andera Expansion 3 S.L.P. (FRA)
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ANDERA EXPANSION 4 S.L.P (FRA)
Andera Smart Infra GP (FRA) (GP)
ANDERA SMART INFRA 1 S.L.P (FRA)
ANDERA SMART INFRA 2 S.L.P (FRA)
ANDERA SMART INFRA REMPLOI S.L.P (FRA)
Terra Nea 1 GP (FRA) (GP)
TERRA NEA 1 SLP (FRA)
Andera MidCap GP (FRA) (GP)
ANDERA MIDCAP 5 S.L.P. (FRA)
Andera MidCap 6 S.L.P.S (FRA)
Acto V GP (FRA) (GP)
ACTO V S.L.P. (FRA)
ACI GP (FRA) (GP)
ACI Il S.L.P. (FRA)
ACI Vintage Il S.L.P. (FRA)
ACI Vintage Il S.L.P. (FRA)
ACI I, SCA SICAV-FIAR (LUX)
Rio Holding Secondary (FRA)
Andera Partners Espafia SL (ESP)

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 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 European Autonomy

Candriam Equities L Global Demography
Candriam Equities L Global Income

Candriam Equities L LJapan Edge

Candriam Equities L Life Care

Candriam Equities Merger Arbitrage

Candriam Equities L Oncology Impact

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

Candriam Equities L World Edge

Candriam Fund (LUX)

Candriam Fund Sustainable Euro Corporate Bonds Fossil Free
Candriam Fund Sustainable European Equities Fossil Free

Candriam Bonds Credit Opportunities Candriam Impact One (LUX)

Candriam Bonds Emerging Debt Local Currencies Candriam Index Arbitrage (LUX)

Candriam Bonds Emerging Markets Candriam L (LUX)

Candriam Bonds Emerging Markets Corporate Candriam L Alternative Multi-Strategies

Candriam Bonds Emerging Markets Total Return Candriam L Balanced Asset Allocation
Candriam Bonds Euro Candriam L Conservative Asset Allocation
Candriam Bonds Euro Corporate Candriam L Dynamic Asset Allocation
Candriam Bonds Euro Corporate 2036 Candriam L Multi-Asset Income
Candriam Bonds Euro Corporate Ex Financials Candriam L Multi-Asset Income & Growth
Candriam Bonds Euro Diversified Candriam Long Short Credit

Candriam Bonds Euro Government Candriam M (LUX)

Candriam Bonds Euro High Yield Candriam M Impact Finance

Candriam Bonds Euro Short Term Candriam Money Market (LUX)

Candriam Bonds Floating Rate Notes Candriam Money Market Euro
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New York Life Investment Management Holdings LLC (continued)

Candriam Money Market Euro AAA
Candriam Money Market Usd Sustainable
Candriam Patrimoine Obli-Inter (LUX)
Candriam Risk Arbitrage (LUX)
Candriam Sustainable (LUX)
Candriam Sustainable Bond Emerging Markets
Candriam Sustainable Bond Euro
Candriam Sustainable Bond Euro Corporate
Candriam Sustainable Bond Euro Short Term
Candriam Sustainable Bond Global
Candriam Sustainable Bond Global High Yield
Candriam Sustainable Defensive Asset Allocation
Candriam Sustainable Equity Children
Candriam Sustainable Equity Circular Economy
Candriam Sustainable Equity Climate Action
Candriam Sustainable Equity Emerging Markets
Candriam Sustainable Equity Emerging Markets Ex-China
Candriam Sustainable Equity EMU
Candriam Sustainable Equity Europe
Candriam Sustainable Equity Europe Small & Mid Caps
Candriam Sustainable Equity Future Mobility
Candriam Sustainable Equity Japan
Candriam Sustainable Equity Quant Europe
Candriam Sustainable Equity US
Candriam Sustainable Equity Water
Candriam Sustainable Equity World
Candriam Sustainable Money Market Euro
Candriam World Alternative (LUX)
Candriam World Alternative Alphamax (LUX)
Cleome Index (LUX)
Cleome Index EMU Equities
Cleome Index Euro Corporate Bonds
Cleome Index Euro Government Bonds
Cleome Index Euro Long Term Bonds
Cleome Index Euro Short Term Bonds
Cleome Index Europe Equities
Cleome Index USA Equities
Cleome Index World Equities
NYLI GF (Luxembourg)
NYLI GF AUSBIL Global Essential Infrastructure
NYLI GF AUSBIL Global Small Cap
NYLI GF US High Yield Corporate Bonds
Paricor (BEL)
Paricor Patrimonium (BEL)
IndexIQ (LUX)
IndexIQ Factors Sustainable Corporate Euro Bond (LUX)
IndexIQ Factors Sustainable Europe Equity (LUX)
IndexIQ Factors Sustainable Japan Equity (LUX)
IndexIQ Factors Sustainable Sovereign Euro Bond (LUX)

CGH UK Acquisition Company Limited (GBR)
Tristan (Holdings) Limited (UK)
EPISO 3 Feeder (GP) Limited (SCO)
EPISO 3 Feeder LP (SCO)
Tristan Equity Partners (GP) Limited (UK)
Tristan Equity Partners LP (UK)
Tristan Capital Partners Holdings Limited (GBR)

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

Walsall Bescot RP Limited Sarl (LUX)

Bangor Springhill RP Limited Sar | (LUX)

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

TB Property Developments (Plymouth) Limited (UK)

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

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

CCP 5 Jersey Fragco 1 Limited (JE)
CCP 5 Jersey Fragco 2 Limited (JE)
CCP 5 Jersey Fragco 3 Limited (JE)
CCP 5 Jersey Fragco 4 Limited (JE)
CCP 5 Jersey Fragco 5 Limited (JE)

CCP 5 Jersey Fragco 6 Limited (
CCP 5 Jersey Fragcp 7 Limited (
CCP 5 Jersey Fragco 8 Limited (
CCP 5 Jersey Fragco 9 Limited (
CCP 5 Jersey Fragco 10 Limited )

CCP 5 Jersey Fragco 11 Limited (JE)

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

JE)
JE)
JE)
JE)
(JE
(J

CCP 5 LL GP Sarl (LUX)
Curzon Capital Partners 5 Long Life SCSp (LUX)
EPISO 5 Incentive Partners GP Limited (JE)
EPISO 5 Incentive Partners SLP (JE)
EPISO 5 (GP) Sarl (LUX)
European Property Investors Special Opportunities 5 LP (LUX)
EPISO 5 Luxembourg Holding S.a.r.l. (LUX)
EPISO 5 Portfolio GP S.a.r.l. (LUX)
EPISO 5 Silver JV SCSp (LUX)

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

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

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

E6 France Investments FPS-SICAV (FRA)
EPISO 6 UK Investment Holding Limited (UK)
EPISO 6 Pegasus Holding Limited (UK)
Pegasus Investment Partners LLP (formerly Pegasus
Affordable Housing LLP) (UK)
Pegasus Affordable Limited (UK)
Zen Housing Limited (UK)
Zen Housing 2 Ltd. (UK)
Zen Rented Ltd. (UK)

EPISO 6 Waterfall Top Holdings Limited (UK)
EPISO 6 Waterfall LP (UK)
Waterfall HoldCo Limited (UK)
Waterfall PropCo Limited (UK)
Bury South Management Company Limted (UK)
Crossway Management Company Limited(UK)
Turbine Management Company Limted (UK)

EPISO 6 Phoenix JV LLP (UK)
Phoenix Core Holdco Limited
Phoenix Core Propco Limited (UK)
Cody TP Management Company Limited
EPISO 6 Luxembourg Holding S.a.r.l. (LUX)
Phoenix Development Holding S.a.r.l. (LUX)
Phoenix DevCo S.a.r.l. (LUX)
EPISO 6 Spectre JV S.a.r.l. (LUX)
EPISO 6 Spectre 1 Holding S.a.r.l. (LUX)
EPISO 6 Spectre 2 Holding S.a.r.l. (LUX)
EPISO 6 Spectre 3 Holding S.a.r.l. (LUX)
EPISO 6 Curado Holding S.a.r.l. (LUX)
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Claybrook S.L. (ESP)
Barnfield Spain, S.L. (ESP)
EPISO 6 Macbeth Holding S.a.r.l. (LUX)
Macbeth 4 SRL (BEL)
Montague 1 Sarl (LUX)
EPISO 6 Moomin Holding Sarl (LUX)
EPISO 6 Siem Holding Sarl (LUX)
EPISO 6 Siem Sarl (LUX)
EPISO 6 Emerald Holdings S.a.r.l. (LUX) (96%)
BCRE Leipzig Wohnen Nord B.V.
BCRE Leipzig Wohnen Ost B.V.
BCRE Leipzig West Ost B.V.
TAG Leipzig-Immobilien GmbH
EPISO 6 Platinum Holding S.a.r.I (LUX)
Frankfurt Wohnland GmbH (GER)
EPISO MB Holding S.a.r.I (LUX)
MB Property S.a.r.| (LUX)
Hella Acquico GP S.a.r.I (LUX)
Hella Acquico GP SCSp (LUX)
Hella Holding S.a.r.I (LUX)
H Main Holding S.a.r.l (LUX)
Main 1 S.a.r.I (LUX)
H Main 2 S.a.r.| (LUX)
H Main 4 S.a.r.| (LUX)
H Main 5 S.a.r.| (LUX)
H Main 7 S.a.r.| (LUX)
EPISO 6 Nexus Holding S.a.r.l. (LUX)
Aventos Eta Investment GmbH
EPISO 6 Nexus MidCo S.a.r.I. (LUX)
EPISO 6 Manor GP S.a.r.l. (LUX)
EPISO 6 Manor JV SCSp (LUX)
EPISO 6 Manor Holding S.&.r.I. (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.I. (LUX)
Northface 2 S.a.r.I. (LUX)
Northface 3 Fixtures S.a.r.l. (LUX)
EPISO 6 Panther Co-Investment SCSp (JE)
EPISO 6 Panther (JE) GP Limited
EPISO 6 Panther (JE) JV SLP
EPISO 6 Panther (JE) Holdco Limited
EPISO 6 Panther Property Limited (JE)
Raag St, Andrews Hotel Limited (UK)
RaagG Hotels Limited (JE)
QMK Pub Westminster Limited (UK)
RAAG OBS Limited (JE)
QMK OBS Limited (IRL)
Raag Dublin Limited (JE)
QMK Dublin Limited (IRE)

EPISO 6 Panther Co-Investment (GP) S.a.r.l. (LUX)
EPISO 6 Tiger Co-Investment SCSp (LUX)
EPISO 6 Tiger GP Limited (UK)
EPISO 6 Tiger JV LLP (UK)

EPISO 6 Tiger Hotels Limited (UK)

easyHotel Limited (UK)

easyHotel Top Holdco Limited (UK)

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)

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

easyHotel New UK Master Holdco Limited (UK)

easyHotel New UK Limited (UK)
easyHotel France SAS (FRA)
easyHotel Nice Holdings SAS (FRA)
CGH SAS (FRA)
SC Nice Hotel (FRA)
easyHotel France Paris CDG SAS (FRA)
easyHotel France Auberviliers SAS (FRA)
easyHotel France Marseile Opco SAS (FRA)
easyHotel France Marseille Propco SAS (FRA)
easyHotel Fira, S.L. (ESP)
easyHotel Spain S.L. (ESP)
easyHotel Spain Holdings S.L. (ESP)
eH Barcelona Meridiana OpCo S.L. (ESP)
easyHotel Barcelona Maridiana PropCo S.L. (ESP)
eH Alicante OpCo S.L. (ESP)
easyHotel Alicante PropCo S.L. (ESP)
eH Valencia OpCo S.L. (ESP)
easyHotel Valencia PropCo S.L. (ESP)
eH Madrid Fleta OpCo S.L. (ESP)
easyHotel Spain Madrid Fleta PropCo S.L. (ESP)
easyHotel Ireland HoldCo Limited (IRE)
easyHotel Ireland Limited (IRE)
easyHotel UK Holdings Limited (UK)
easyHotel Birmingham Limited (UK)
easyHotel Ipswich Limited (UK)
easyHotel Milton Keynes Limited (UK)
easyHotel Leeds Limited (UK)
easyHotel Cardiff Limited (UK)
easyHotel Liverpool Limited (UK)
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New York Life Investment Management Holdings LLC (continued)

easyHotel Manchester Limited (UK) Ausbil CORE Global Listed Infrastructure Fund (no authority to manage fund AUSBIL has sole authority)

easyHotel Sheffield Limited (UK) iatri
easyHotel Glasgow Limited (UK) NYLIFE Distributors LLC (DE)

easyHotel Shoreditch Limited (UK)
easyHotel Croydon Limited (UK)
easyHotel BidCo No. 1 Limited (UK)

easyHotelBidCo No. 2 Limited (UK)
Benelux Budget Hotel Holding (BBHH) B.V. (NL
Benelux Budget Hotel Management (BBHM) B.V. (NL)
AMSCCS Hotel B.V. (NL)
Benelux Hotel Exploitatie 1 B.V.
DHCC Hotel B.V. (NL)
Benelux Hotel Exploitatie 11 B.V. (NL)
RDCC Hotel B.V. (NL)
Benelux Hotel Exploitatie Il B.V. (NL)
AMSAB Hotel B.V. (NL)
Benelux Hotel Explotatie 4 B.V. (NL)
Benelux Hotel Exploitatie 6 B.V. (NL)
DHSCH Hotel B.V. (NL)
Benelux Hotel Exploitatie 7 B.V. (NL)
Argent Office.N.V. (Belgium)
BHRE 4 (Masstricht) B.V. (NL)BHRE 1 B.V. (NL)
Benelux Hotel Exploitatie 8 B.V. (NL)
Benelux Hotel Exploitatie 5 N.V. (BEL)
easyHotel Oxford OpCo Limited (UK)
easyHotel Newcastle OpCo Limited (UK)

TIPS One Incentive Partners GP Limited (JE)
TIPS One Incentive Partners SLP (JE)
TIPS One GP Sarl (LUX)
Tristan Income Plus Strategy One SCSp (LUX)
TIPS One Alpha Holdings Sarl (LUX)
TIPS One Alpha PV | Sarl (LUX)
TIPS One Co-Investment GP Sarl (LUX)
TIPS One Co-Investment SCSp (LUX)
CCP IV (GP) LLP (GBR)
Curzon Capital Partners IV (GP) Limited (GBR)
CCP 5GP LLP (GBR)
CCP 5 Pool Partnership GP Limited (JE)
CCP 5 Pool Partnership SLP (JE)
Tristan Capital Partners Asset Management Limited (GBR)
TCP SPAIN, SL
TCP France (FRA)
TCP NL BV (NLD)
TCP Poland Spolka zograniczong odpowiedzialnoscig(POL)
Tristan Capital Management Company S.a.r.l. (LUX)
TCP Co-Investment (GP) S.a.r.l. (LUX)
TCP Co-Investment SCSp (LUX)

German Property Performance Partners Investors Feeder Verwaltungs GmbH (DEU)
EPISO 4 (GP) S.a.r.l. (LUX)
EPISO 4 SCSp (LUX)
EPISO 4 (GP) Il S.ar.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)
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Huntsville NYL LLC (DE)
REEP-IND Forest Park NJ LLC (DE)
FP Building 4 LLC (DE)
FP Building 1-2-3 LLC (DE)
FP Building 17, LLC (DE)
FP Building 20, LLC (DE)
FP Mantua Grove LLC (DE)
FP Lot 1.01 LLC (DE)
REEP-IND NJ LLC (DE)
NJIND JVLLC (DE)
NJIND Hook Road LLC (DE)
NJIND Bay Avenue LLC (DE)
NJIND Bay AvenueUrban Renewal LLC (DE)
NJIND Corbin Street LLC (DE)
REEP-MF Cumberland TN LLC (DE)
Cumberland Apartments, LLC (TN)
REEP-MF Marina Landing WA LLC (DE)
REEP-SP Marina Landing LLC (DE)
REEP-MF Woodridge IL LLC (DE)
REEP-RTL SASI GA LLC (DE)
REEP-RTL Bradford PA LLC (DE)
REEP-RTL CTC NY LLC (DE)
5005 LBJ Tower LLC (DE)
REEP-OFC/RTL MARKET ROSS TX LLC (DE)
MARKET ROSSTX JVLLC (DE)
MARKET ROSS TX GARAGE OWNER LC (DE)
MARKET ROSS TX OFFICE OWNER LLC (DE)
MARKET ROSS TX RETAIL OWNER LLC (DE)
REEP-OFC Mallory TN LLC (DE)
3665 Mallory JVLLC (DE)
REEP-OFC WATER RIDGE NC LLC (DE)
REEP-OFC 2300 Empire LLC (DE)
REEP-MF Wynnewood PA LLC (DE)
Wynnewood JV LLC (DE)
REEP-MU Fayetteville NC LLC (DE)
501 Fayetteville JV LLC (DE)
501 Fayetteville Owner LLC (DE)
REEP-MU SOUTH GRAHAM NC LLC (DE)
401 SOUTH GRAHAM JV LLC (DE)
401 SOUTH GRAHAM OWNER LLC (DE)
REEP-IND COMMERCE CITY CO LLC (DE)
REEP-BRENNAN COMMERCE CITY JV LLC (DE)
REEP-OFC Mass Ave MA LLC (DE)
REEP-MF FARMINGTON IL LLC (DE)
REEP-MARQUETTE FARMINGTON JV LLC (DE)
REEP-MARQUETTE FARMINGTON OWNER LLC (DE)
REEP-MF BELLEVUE STATION WA LLC (DE)
REEP-LP BELLEVUE STATION JV LLC (DE)
REEP-HINE ENCLAVE POINT AZ LLC (DE)

NYLife Real Estate Holdings LLC

REEP-HINES ENCLAVE POINT JV LLC (DE)
REEP-MF WILDHORSE RANCH TX LLC (DE)
REEP-WP WILDHORSE RANCH JV LLC (DE)
REEP-IND ROMULUS MI LLC (DE)
REEP-NPD ROMULUS JV LLC
REEP-IND ROMULUS Ml I1 LLC (DE)
REEP-NPD ROMULUS I1 AND I11JV LLC
REEP-NPD ROMULUS Il AND |11 JV LLC (DE)
REEP-NPD Romulus I AND I11JV B5 OWNER LLC (fka REEP-NPD Romulus I1JV LLC) (DE)
REEP-NPD Romulus B6 LLC (DE)
REEP-NPD Romulus B6 JV LLC (DE)
REEP-MF SOUTH MAIN TX LLC (DE)
REEP-AO SOUTH MAIN JV LLC (DE)
REEP-AO SOUTH MAIN OWNER LLC (DE)
REEP-IND Cubes Roosevelt LLC (DE)
REEP-IND Cubes Roosevelt JV, LLC (DE)
4300 Roosevelt LLC (ILL)
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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-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *

. 0826 ...|New York Life Group ......ccceeevrvvvernnnn |eeees 66915 ....| 13-5582869 .. | 1583827 ..... 0000071633 .. | weevereeeeieeeeeeeieeeeeeeeeees New York Life Insurance Company ................ AN LU0 R B (R T U RPUPPUPUPPUUUPPPPPPUUURI (RPRRPTY IUUPRRS

New York Life Insurance and Annuity
Corporation ...ocoeeeeeeeeieiiiiiiieieeeee .
NYLIFE Insurance Company of Arizona

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

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

. 0826 ...[New York Life Group .......ccoeveeiinens | onien 91596 ... [13-3044743 ..| 3683691 ..... 0000727136 ..
. 0826 ...[New York Life Group RO R 81353 ....|52-1530175 .. | .. .
............................................................................ 13-4199614 ..

. JUT B, .. |New York Life Enterprises LLC . ..100.000 ... |New York Life Insurance Company ...
............................................................................ 13-4081725 .. 2928649 ..... [0001270096 .. | ..oeeeeeeeeeeeeeeeeeeeeeeeeeeees [NYLIFE LLC oo New York Life Insurance Company .............. |Ownership ..100.000 ... |New York Life Insurance Company
New York Life Investment Management Holdings
............................................................................ 522206682 .. | ....eeeeeeeenn 0001513831 L | e [LEC e | New York Life Insurance Company .............. |Ownership ..100.000 ... |New York Life Insurance Company
............................................................................ 27-0166422 .. NYLife Real Estate Holdings, LLC ............... New York Life Insurance Company .............. |Ownership ..100.000 ... |New York Life Insurance Company ...

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

..... 64548 .... | 13-2556568 ..
..... 65498 ... [23-1503749 ..
06-1252418 ..

New York Life Group Insurance Company of NY
Life Insurance Company of North America
LINA Benefit Payments, Inc. .............
New York Life Benefit Payments LLC ............
NYL Real Assets LLC
NYL Emerging Manager LLC
NYL Wind Investments LLC
NYLIC HKP Member LLC

New York Life Insurance Company ... . | Ownership ...
New York Life Insurance Company ... .. | Ownership ...
. |Life Insurance Company of North America ... |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
New York Life Insurance and Annuity

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

.| 47-2379075 ..
47-2530753 ..

......................... NYLIC HKP Member LLC ... Corporation .......cccceeeeeeeeeeeeeeeeeeeeeeeenn... | Ownership ...32.026 ....|New York Life Insurance Company
......................... NYLIC HKP Venture LLC . NYLIC HKP Member LLC ..........ccccccuuennnnnnnnn. | Ownership ...51.000 ....|New York Life Insurance Company ...
......................... NYLIC HKP REIT LLC NYLIC HKP Venture LLC .............ccceeennnnnn. | Ownership ...51.000 ....|New York Life Insurance Company ...
......................... NYLIM Jacob Ballas India Holdings IV . New York Life Insurance Company .............. |Ownership ..100.000 ... |New York Life Insurance Company ...
......................... NYL 717 Texas Member LLC New York Life Insurance Company ... Ownership ...60.000 ....|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... NYL 717 Texas Member LLC .. . | Corporation . | Ownership ... .40.000 ....|New York Life Insurance Company
.......... ..| 33-4333250 .. NYL 717 Texas Holdings LLC ... New York Life Insurance Company Ownership ...75.960 ....|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... ..| 33-4333250 .. NYL 717 Texas Holdings LLC ..........cceeeeeeeeees [0 Corporation . . | Ownership ...24.040 ....|New York Life Insurance Company ...
.......... 33-3087177 .. NYL 717 Texas REIT Holdings . . .. [NYL 717 Texas Holdings LLC . Ownership ... ..100.000 ... |New York Life Insurance Company
.......... ..| 33-4263088 .. NYL 717 Texas Avenue TX TRS, LLC L DE.....]...... NIA....... [NYL 717 Texas REIT Holdings ... Ownership ..100.000 ... |New York Life Insurance Company ...
......................... NYL 717 Texas Avenue TX Owner, LLC . L DE.....]......NIA....... [NYL 717 Texas REIT Holdings Ownership ..100.000 ... |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
Corporation
. [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 ...

MSSIV NYL Investor Member LLC ..
Flatiron RR LLC

Flatiron CLO 2013-1 Ltd. ..
Flatiron CLO 2015-1 Ltd ....
Flatiron CLO 17 Ltd. ........ .
Flatiron CLO 18 Ltd. .....ccovvviviiiiiiiiiinns

Ownership ...10.000 ....|New York Life Insurance Company ...
100.000 ...|New York Life Insurance Company
... 0.000 .... |New York Life Insurance Company ...
. [New York Life Insurance Company ...
. [New York Life Insurance Company ...

. [New York Life Insurance Company ...

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

.......... Flatiron CLO 19 Ltd. .. . . [New York Life Insurance Company ... Influence . [New York Life Insurance Company
.......... Flatiron CLO 20 Ltd. ....ccoevveeeeeeeeeeineinns New York Life Insurance Company Influence ... . [New York Life Insurance Company ...
.......... Flatiron CLO 21 Ltd ..oooeveeeeeeieeieeeeeeeee | s New York Life Insurance Company Influence ... . [New York Life Insurance Company ...
.......... Flatiron RR CLO 22 LLC . |New York Life Insurance Company ... Influence . [New York Life Insurance Company
.......... Flatiron CLO 25 Ltd. .. . [New York Life Insurance Company ... Influence . [New York Life Insurance Company
.......... Flatiron CLO 26 Ltd. .. . |New York Life Insurance Company ... Influence . [New York Life Insurance Company
.......... Flatiron CLO 23 LLC ..eoeevvieeieiiiiiiieeiiieeeeeen | e New York Life Insurance Company Influence ... . [New York Life Insurance Company ...
.......... Flatiron RR CLO 27 Ltd. . New York Life Insurance Company .............. | Influence ... . [New York Life Insurance Company ...
.......... Flatiron CLO 28 Ltd. .. .. [New York Life Insurance Company Influence . [New York Life Insurance Company
.......... Flatiron CLO 30 Ltd. ..... . .|Flatiron RRLLC ......uvvvvnnnnnnen Influence . [New York Life Insurance Company
.......... Flatiron RR LLC, Manager Series ................ New York Life Insurance Company .............. |Board of Directors ... . |New York Life Insurance Company ...
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Flatiron RR LLC, Retention Series .... New York Life Insurance Company .. . |Board of Directors .... New York Life Insurance Company .

Flatiron CLO 29 Ltd. ..
Flatiron RR CLO 30 Ltd.
Flatiron CLO 31 Ltd. ..
Flatiron CLO 32 Ltd.

Flatiron CLO 33 Ltd. ..
Flatiron CLO 34 Ltd. NYL Investors
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 ..
SCP 2005-C21-009 LLC ..
SCP 2005-C21-017 LLC ..
SCP 2005-C21-018 LLC ..
SCP 2005-C21-021 LLC ..
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

NYMH-Ennis, L.P. .....
NYMH-Freeport GP, LLC ....
NYMH-Freeport, L.P. ....
NYMH-Houston GP, LLC
NYMH-Houston, L.P. .....
NYMH-Plano GP, LLC
NYMH-Plano, L.P. ........
NYMH-San Antonio GP, LLC ...
NYMH-San Antonio, L.P. ............
NYMH-Stephenville GP, LLC
NYMH-Stephenville, L.P. ..............
NYMH-Taylor GP, LLC .
NYMH-Taylor, L.P. ...
NYMH Attleboro MA, LLC ...
NYMH-Farmingdale, NY, LLC
NYLMDC—King of Prussia GP, LLC .
NYLMDC—King of Prussia Realty, LP .

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

.| Silver Spring, LLC ..............t
. [New York Life Insurance Company ..
. [New York Life Insurance Company ..
. [New York Life Insurance Company ..
. [New York Life Insurance Company ..
. [New York Life Insurance Company ..

. [New York Life Insurance Company ..
. [New York Life Insurance Company ..
. [New York Life Insurance Company ..
. [New York Life Insurance Company ..
. [New York Life Insurance Company ..
. [NYMH-Ennis GP,
. [New York Life Insurance Company
. [NYWH-P1ano GP, LLC
. [New York Life Insurance Company
. [NYWH-Taylor GP, LLC

.. |New York Life Insurance Company ..
. |NYLMDC King of Prussia GP, LLC .

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company
New York Life Insurance Company

New York Life Insurance Company
NYMH-Freeport GP, LLC

NYMH-Houston GP, LLC
New York Life Insurance Company

New York Life Insurance Company
NYMH-San Antonio GP, LLC

NYMH-Stephenville GP, LLC
New York Life Insurance Company ..

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

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

..|TBD ..
.[TBD ..

. | Ownership

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

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

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

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

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

. | Ownership ...

. | Ownership
. | Qunership ...

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

Ownership

Influence

Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

Ownership

Ownership

Ownership

Ownership

Ownership

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

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

... 0.000 ....

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

EE55555555555555555555555555555555555555555858585858
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88-1158147 .. Country Place LP New York Life Insurance Company .. .. | Ownership ... .. 0.000 .... [New York Life Insurance Company . .
88-1150098 Country Place JV LLC . |Country Place LP .... . | Ownership 0.000 .... |New York Life Insurance Company
............... REEP-MF Salisbury Square Tower One TAF LLC . New York Life Insurance Company .. . | Ownership ... ..95.500 ....|New York Life Insurance Company
New York Life Insurance and Annuity
............................................................................. REEP-MF Salisbury Square Tower One TAF LLC . |..DE.....|......NIA....... [Corporation ...........cccceeeeiiinnnnnneeeeee.. | Ownership cooeeeeeeeeeeeeeieeeeeeieeeeeee o 0500 ... | New York Life Insurance Company ........ |....NO.....eeee oois
REEP-DRP Salisbury Square Tower One TAB JV REEP-MF Salisbury Square Tower One TAF LLC
88-1049453 .. | .ieviiiiiiiinn | eevrreinieiiiien | | PP LDE ] NEA e | e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ..80.000 ....[New York Life Insurance Company ........ N0
REEP-DRP Salisbury Square Tower One TAB JV
............... Salisbury Square Tower One LLC .................. | .. e eeeeeeeaeaaaeeaeeeees | OUNETSNID Leiiiiiiiiiiiieieeeeeeeeeeeeeennnf. 100,000 . [New York Life Insurance Company ........ [....NO.....[..... .....
............... CUMBERLAND PROPERTIES LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . N0 e
..| 47-3304035 .. 2015 DIL PORTFOLIO HOLDINGS LLC . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . .. No..
47-3444658 .. PA 180 KOST RD LLC 2015 DIL PORTFOLI0 HOLDINGS LLC Ounership ... .|New York Life Insurance Company . ..No.
Cortlandt Town Center LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ... N0
REEP-IND MCP West NC LLC . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . ... No..
. s REEP-ADC GA LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ..No
83-0765152 .. REEP-WP ART TOWER JV LLC ... New York Life Insurance Company . | Ownership ... ..[New York Life Insurance Company . ..No
REEP-1250 Forest LLC .. . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . .. No..
REEP-HZ SPENCER LLC .... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ..No
REEP-IND 10 WEST AZ LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ... N0
REEP-IND 4700 Nall TX LLC . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . ... No..
. s REEP-IND Alpha TX LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ..No
83-2598877 .. REEP-IND MCP V111 NC LLC ... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ..No
REEP-IND CHINO CA LLC . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . .. No..
. s REEP-IND FRANKLIN MA HOLDER LLC ... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ..No
61-1738919 .. REEP-IND FREEDOM MA LLC . New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ... N0
. . REEP-IND Fridley MN LLC .. . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . ... No..
. s REEP-IND Kent LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ..No
32-0442193 .. REEP-IND LYMAN MA LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ..No
..| 83-4607723 .. REEP-IND MCP |1 NC LLC ... . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . .. No..
83-4646530 .. REEP-IND MCP IV NC LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ..No
83-4685915 .. REEP-IND MCP V NC LLC .... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ... N0
REEP-IND MCP V11 NC LLC . ...NIA....... [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . ... No..
REEP-IND MCP 111 OWNER NC LLC ... DE.....[...... NIA....... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ... N0
REEP-IND MCP West NC LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ... No.
REEP-IND STANFORD COURT LLC .. . [New York Life Insurance Company . | Ownership .|New York Life Insurance Company . ....N0..
REEP-IND STANFORD COURT CA LLC . REEP-IND STANFORD COURT LLC Ounership ... .|New York Life Insurance Company . ....No
REEP-IND Valley View TX LLC .. New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . ....No
REEP-IND Valwood TX LLC ........ . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . ....N0..
. REEP-MF 960 East Paces Ferry GA LLC . . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . ....N0..
8 .. REEP-MF 960 EPF Opco GA LLC .. . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . ....N0..
..| 84-4102691 .. REEP-MF Emblem DE LLC ....... . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company . ....N0..
..| 84-4056296 .. REEP-MF Gateway TAF UT LLC . . [New York Life Insurance Company .. Ownership ..[New York Life Insurance Company . ... No..
New York Life Insurance and Annuity
84-4056296 .. REEP-MF Gateway TAF UT LLC .... DE.....[...... NIA....... Corporation Ownership ... .. [New York Life Insurance Company . e N0 e
84-4028263 .. REEP-WP Gateway TAB JV LLC ... DE.....[...... NIA....... REEP-MF Gateway TAF UT LLC ... Ownership ... ..[New York Life Insurance Company . N0
New York Life Insurance and Annuity
84-4028263 .. REEP-WP Gateway TAB JV LLC ... DE.....[...... NIA....... Corporation Ownership ... . [New York Life Insurance Company
. s REEP 220 Nl Owner LLC . | REEP-MF Mount Laurel NJ LLC . . | Ownership .|New York Life Insurance Company

REEP-MF NORTH PARK CA
REEP-AVERY QUNER LLC

LLC

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

. | Ownership ...

Ownership

.|New York Life Insurance Company .
.|New York Life Insurance Company
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................. REEP-MF One City Center NC LLC .... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company . .
REEP-MF One City Center NC .... . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
. s REEP-MF Wallingford WA LLC . . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
87-1661026 .. REEP-MF STEWART AZ HOLDER LLC . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
REEP-MF STEWART AZ ..... . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
................. REEP-OFC Aspect OR LLC ... New York Life Insurance Company . | Ownership ... ..|New York Life Insurance Company
New York Life Insurance and Annuity
REEP-OFC Aspect OR LLC .....ccoeeuuenniniiinnnnee Corporation ...oeeeeeeeeeeeeeeeeeeeeeee e Ownership ..[New York Life Insurance Company ........
REEP-OFC Bel levue WA LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-OFC Financial Center FL LLC .. . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
REEP-OFC WATER RIDGE NC HOLDCO LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-OFC ONE WATER RIDGE NC LLC New York Life Insurance Company . | Ownership ... ..|New York Life Insurance Company
REEP-OFC TWO WATER RIDGE NC LLC ... . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
REEP-OFC FOUR WATER RIDGE NC LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-OFC FIVE WATER RIDGE NC LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-OFC SIX WATER RIDGE NC LLC ... . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
REEP-OFC SEVEN WATER RIDGE NC LLC ... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-OFC EIGHT WATER RIDGE NC LLC ... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-OFC NINE WATER RIDGE NC LLC .. . . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
REEP-OFC TEN WATER RIDGE NC LLC ................ New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
............... REEP-OFC ELEVEN WATER RIDGE NC LLC ............ New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
..|81-2351415 .. REEP-MF FOUNTAIN PLACE MN LLC ... . [New York Life Insurance Company .. . | Ownership .|New York Life Insurance Company
81-2456809 .. REEP-MF FOUNTAIN PLACE LLC REEP-MF FOUNTAIN PLACE MN LLC Ounership ... .|New York Life Insurance Company
85-3514927 .. REEP-MF Park-Line FL LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-OFC 2300 EMPIRE CA LLC . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
REEP-IND 10 WEST Il AZ LLC .... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
............... REEP-RTL Flemington NJ LLC .... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
..| 08-2185280 .. REEP-RTL Mill Creek NJ LLC . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
85-3592979 .. REEP-RTL NPM GA LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
. s REEP OFC 515 Post Oak TX LLC .... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-RTL DTC VA LLC New York Life Insurance Company . | Ownership ... ..|New York Life Insurance Company
New York Life Insurance and Annuity
. - REEP-RTL DTC VA LLC . . | Corporation .... . | Ownership ..|New York Life Insurance Company
87-2706041 .. REEP-RTL DTC-S VA LLC New York Life Insurance Company .. . | Ounership ... ..|New York Life Insurance Company
New York Life Insurance and Annuity
............................................................................ 87-2706041 .. | ..oovvvvviveen | eevvveeenennnnnn | eeneeieeniiiieiinineineeeeeeenn. |REEP-RTL DTC-S VA LLC ..ooeiiiiiiiiiiiiiiiiineeeeees [ DBt o NTALLL.... [ Corporation .ooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership ..|New York Life Insurance Company
REEP-OFC 410 TOWNSEND CA LLC .... LDE ] NIA....... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-OFC 410 TOWNSEND . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company .
Madison-LPP Kernersville GP LLC ... New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
Madison-LPP Kernersville LP New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
Madison-LPP Kernersville JV LP . . [New York Life Insurance Company .. Ownership .|New York Life Insurance Company
Madison-SS Kernersville QRS, Inc .. New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company
REEP-OFC 600 TOWNSEND CA LLC New York Life Insurance Company . | Ownership ... .|New York Life Insurance Company

REEP-OFC 600 TOWNSEND LLC ..
REEP-OFC 1341 G DC LLC

REEP-OFC 1341 G DC LLC
REEP-OFC 1030 15NW DC LLC

REEP-OFC 1030 15NW DC LLC ...veveevveeiieennees

WDE] NIA.......
LDE) NIA.......
JDEL NIA.......

. [New York Life Insurance Company ..

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

Corporation ..oooeeeeeeeeeiiiieiiiiieie e

Ownership

. | Ownership ...

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

Ownership

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

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

..|New York Life Insurance Company
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......................................................................................................................................................... REEP-OFC 1111 19NW DC LLC ......cceeeeeeeeeeeeenn | .. DEoeiit] oeee  NIALLL.... [New York Life Insurance Company .............. |Ownership .......ccooeeeeeeeieiiennennnnn. ... 63.826 ... New York Life Insurance Company ........ |....NO.....|.eee oois
New York Life Insurance and Annuity
REEP-OFC 1111 19NW DC LLC Corporation . | Ownership ... ..[New York Life Insurance Company .
REEP-OFC 30 WM IL LLC .... . [New York Life Insurance Company Ownership ..|New York Life Insurance Company .
REEP-SS Marshfield LLC . New York Life Insurance Company . | Ownership ... ..|New York Life Insurance Company .
REEP- LLC Marshfield JV LLC LDE] e NIA....... REEP-SS Marshfield LLC . | Ownership ... ..|New York Life Insurance Company .
REEP-SS Vallejo LLC . .NIA....... [New York Life Insurance Company Ownership ...|New York Life Insurance Company .
REEP-OFC 353 Sacramento LLC LDE] e NIA....... New York Life Insurance Company .. | Ownership ... ...|New York Life Insurance Company .
REEP-Royal 353 Sacramento JV LLC .. LDE ] NIA....... REEP-OFC 353 Sacramento LLC . | Ownership ... ..|New York Life Insurance Company .
REEP-MF Reno LLC - .NIA....... [ New York Life Insurance Company Ownership ..|New York Life Insurance Company .
REEP-NPD Romulus 11 AND [11 JV LLC v | DEL s NIA....... New York Life Insurance Company . | Ownership ... . ..|New York Life Insurance Company .
REEP-NPD Romulus 11 AND |11 JV B4 OWNER LLC |..DE.....|...... NIA....... New York Life Insurance Company .............. OWnership .oooooeeeeeeiiieiis ..100.000 ... |New York Life Insurance Company
REEP-NPD Romulus 11 AND Il JV B5 OWNER LLC
(fka REEP-NPD Romulus Il JV LLC) ............... LDE] e NIA....... New York Life Insurance Company .. .. | Ownership ... .J..100.000 ... |New York Life Insurance Company . N0 e
REEP-NPD Romulus B6 LLC ......vvvvvvvvvvvvnivnnnnns LDE ] NIA....... NYLife Real Estate Holdings LLC .. . | Ownership ... .J..100.000 ... |New York Life Insurance Company . N0
REEP-NPD Romulus B6 JV LLC ...ceeeeeeeeeeeeenns LDE] e NIA....... REEP-NPD Romulus B6 LLC . | Ownership ... .J..100.000 ... |New York Life Insurance Company . e N0 e
................. 39-4116618 .. REEP-OFC 757 Third Avenue NY LLC ............... | .. DE.....|......NIA....... [New York Life Insurance Company . | Ownership ... ...53.000 ....|New York Life Insurance Company . N0
New York Life Insurance and Annuity
..| 39-4116618 .. REEP-OFC 757 Third Avenue NY LLC .. . | Corporation .... . | Ownership ....|New York Life Insurance Company . ... N0..
. REEP-OFC 260 Sheridan JV CA LLC ...... .. |New York Life Insurance Company . | Ounership ...|New York Life Insurance Company . ....NO..
REEP-OFC 260 Sheridan JV Owner CA LLC . .. |REEP-OFC 260 Sheridan JV CA LLC .. Ownership ..|New York Life Insurance Company . ....No..
REKA 51M HOLDINGS, LLC ... .. [New York Life Insurance Company .. Ownership ..|New York Life Insurance Company . ....N0..
NJIND Raritan Center LLC . [New York Life Insurance Company .. Ownership ..|New York Life Insurance Company . ....N0..
NJIND Talmadge Road LLC New York Life Insurance Company . | Ownership ... ..|New York Life Insurance Company . ....No
NJIND Melrich Road LLC New York Life Insurance Company . | Ownership ... ...|New York Life Insurance Company . ....No
FP Building 18, LLC .... . [New York Life Insurance Company .. Ownership ...|New York Life Insurance Company . ....N0..
FP Building 19, LLC .... New York Life Insurance Company . | Ownership ... ..|New York Life Insurance Company . ... N0
Summitt Ridge Apartments, LLC ... New York Life Insurance Company . | Ownership ... ..|New York Life Insurance Company . ..No
PTC Acquisitions, LLC . [New York Life Insurance Company .. Ownership ..|New York Life Insurance Company . .. No..
Martingale Road LLC New York Life Insurance Company .. | Ownership ... ..|New York Life Insurance Company . ..No
New York Life Funding New York Life Insurance Company . | Other .... |New York Life Insurance Company . ...No
New York Life Global Funding .... . [New York Life Insurance Company .. Other ... ... |New York Life Insurance Company . ... No..
Government Energy Savings Trust 2003-A ....... New York Life Insurance Company .| Influence .... . [New York Life Insurance Company . ..No
UFI-NOR Federal Receivables Trust, Series
20098 New York Life Insurance Company .| Influence .... .. |New York Life Insurance Company . ..No
JREP Fund Holdings I, L.P. . . . [New York Life Insurance Company .. Ownership ..[New York Life Insurance Company . .. No..
Jaguar Real Estate Partners L.P. ............... New York Life Insurance Company . | Ownership ... ....|New York Life Insurance Company . ... N0
REEP-NYL JAG ACQUISITION CO MEMBER LLC ....... New York Life Insurance Company . | Ounership ... ... |New York Life Insurance Company . ....No
. NYLIFE Office Holdings Member LLC .... . [New York Life Insurance Company .. . | Ownership ..[New York Life Insurance Company . ....N0..
0001711406 .. NYLIFE Office Holdings LLC NYLIFE Office Holdings Member LLC ... Ownership ... ..[New York Life Insurance Company . ....No
0001728620 .. NYLIFE Office Holdings REIT LLC ... NYLIFE Office Holdings LLC . | Ownership ... ..|New York Life Insurance Company . ....No
. REEP-OFC DRAKES LANDING LLC ..... .. [NYLIFE Office Holdings REIT LLC Ownership ..|New York Life Insurance Company . ....N0..
REEP-OFC CORPORATE POINTE CA LLC . .. NYLIFE Office Holdings REIT LLC .. Ownership ...|New York Life Insurance Company . ....N0..
REEP-OFC VON KARMAN CA LLC .......... .. [NYLIFE Office Holdings REIT LLC .. Ownership ...|New York Life Insurance Company . ....N0..
REEP-OFC ONE BOWDOIN SQUARE MA LLC .. |NYLIFE Office Holdings REIT LLC .. Ownership ..|New York Life Insurance Company . ....No..
REEP-OFC 525 N Tryon NC LLC ..... .. [NYLIFE Office Holdings REIT LLC .. Ownership ..|New York Life Insurance Company . ....N0..
525 Charlotte Office LLC ...... . | REEP-OFC 525 N Tryon NC LLC .... . | Ownership ..|New York Life Insurance Company . ....No..
REEP-IMPIC OFC PROMINENCE ATLANTA LLC . . [New York Life Insurance Company . | Ownership ..[New York Life Insurance Company . ....N0..
Sol Invictus Note Issuer 2021-1 LLC . . [New York Life Insurance Company .. Influence . .... |New York Life Insurance Company . ....No..
Veritas Doctrina Note Issuer SPV LLC ... New York Life Insurance Company . | Influence .... . |New York Life Insurance Company . ... No.
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.......... . .. |Fairview Capital Partners,LLC . .. DE.....]......NIA....... [New York Life Insurance Company ..............|Other ..........ccccccciiiiiiiiiiiiioeo....} .. 49.000 ....|New York Life Insurance Company ........ |....NO.....|eeeee onns

.......... AC 2023 NMTC Investor, LLC . LA.....].....oNIA....... [New York Life Insurance Company ... Ownership .....oooeeeeeeieeeeiiiie..1.79.200 ... New York Life Insurance Company ... N0 e
New York Life Insurance and Annuity

.......... AC 2023 NMTC Investor, LLC ... .. LA.....] ...... NIA....... | Corporation Ownership ......oooeeeeeieieeeiieeeeee.... ). 19.800 ....|New York Life Insurance Company ... N0 e

.......... USB NMTC FUND 2023-6, LLC .... .. DE.....]......NIA....... [AC 2023 NMTC Investor, LLC . Ownership ..........ccceeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ... N0
New York Life Insurance and Annuity

.......... NYLIAC RLP 11, LLC «oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | L DEeeiit] e NTALL [ Corporation oo | Ownership coeeeeeeeeieeiiiieeeeieieennnn .. 100,000 .. | New York Life Insurance Company ........ |....NO...ooeeee oons
Development Funding Backed Pass-Through Trust New York Life Insurance and Annuity

.......... Series ......... UVURURRRRR % Corporation . | Ownership ...11.750 ....|New York Life Insurance Company ...
.......... NYLIC RLP I, LLC . [New York Life Insurance Company .. | Ownership ... 100.000 ...|New York Life Insurance Company
.......... Phalanx Mortgage Opportunities Trust ......... New York Life Insurance Company .............. |Ownership ... 0.000 .... |New York Life Insurance Company ...

Phalanx Mortgage Opportunities Trust Manager

.......... New York Life Insurance Company .............. |Ownership ... 0.000 .... |New York Life Insurance Company ...
.......... MSVEF 11 Investor LLC ... New York Life Insurance Company ... Ownership ...85.000 ....|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... MSVEF 11 Investor LLC Corporation Ownership ...15.000 ....|New York Life Insurance Company ...
.......... MSVEF Investor LLC .. .. [New York Life Insurance Company . | Ownership ... 100.000 ...|New York Life Insurance Company
.......... MSVEF Feeder LP .. [MSVEF Investor LLC Ownership ... .55.560 ....|New York Life Insurance Company
.......... MSVEF REIT LLC ©.vveeee . . |MSVEF Feeder LP .... . | Ownership ... .55.560 ....|New York Life Insurance Company
.......... Madison Square Value Enhancement Fund LP .... MSVEF REIT LLC ......eevvueeeenenennnnnnnnnnnnnnnnn. | Ownership ...51.000 ....|New York Life Insurance Company ...
.......... MSVEF-MF Evanston GP LLC .. Madison Square Value Enhancement Fund LP . |Ownership ...51.000 ....|New York Life Insurance Company ...
.......... MSVEF-MF Evanston |1 LP .... . | MSVEF-MF Evanston GP LLC ....................... |Ownership ... .51.000 ....|New York Life Insurance Company
.......... MSVEF-IND Commerce 303 GP LLC .. .. [Madison Square Value Enhancement Fund LP . |Ownership ... ..100.000 ... |New York Life Insurance Company
.......... MSVEF-IND Commerce 303 AZ LP . | MSVEF-IND Commerce 303 GP LLC ................ |Ownership ... ..100.000 ... |New York Life Insurance Company
.......... MSVEF-SW Commerce 303 JV LP ..o | e MSVEF-IND Commerce 303 AZ LP .................. |Ownership ...95.000 ....|New York Life Insurance Company ...
.......... ..| 88-2404158 .. MSVEF-MF Pennbrook Station GP LLC .. Madison Square Value Enhancement Fund LP . |Ownership ...51.000 ....|New York Life Insurance Company ...
.......... 88-2389603 .. MSVEF-MF Pennbrook Station PA LP . | MSVEF-MF Pennbrook Station GP LLC ........... |Ownership ... .51.000 ....|New York Life Insurance Company
.......... 92-0292003 .. MSVEF-MF Burroughs Mill GP LLC ... .. [Madison Square Value Enhancement Fund LP . |Ownership ... ..100.000 ... |New York Life Insurance Company
.......... MSVEF-MF Burroughs Mill NJ LP . . | MSVEF-MF Burroughs Mill GP LLC ............... |Ownership ... ...50.000 ....|New York Life Insurance Company
......................... MSVEF-MF Gramercy JV GP LLC .... Madison Square Value Enhancement Fund LP . |Ownership ..100.000 ... |New York Life Insurance Company ...
......................... MSVEF-MF Gramercy OH LP .... MSVEF-MF Gramercy JV GP LLC .. Ownership ..100.000 ... |New York Life Insurance Company ...
.......... MSVEF-CR Gramercy JV LP .... . | MSVEF-MF Gramercy OH LP ........ Ownership ... ...75.000 ....|New York Life Insurance Company

93-2307803 .. . | MSVEF-CR Gramercy JV LP (Delaware)

.......... MSVEF-CR Gramercy Owner GP LLC . . | Ownership ... ..100.000 ... |New York Life Insurance Company

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

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

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

............................................................................ Lo A O O R N New York Life Enterprises LLC ................ |Ownership ........ccccoeeeiiiiiiinnnnnnnn.]...84.380 ....[New York Life Insurance Company
New York Life International Holdings Limited

............................................................................ Lo A O O R N NYL Cayman Holdings Ltd. ..............cccceeee. | OWnership ....oooociiiiiiiiiiiiinnnnnnn ... 15,620 ....[New York Life Insurance Company
Max Estates Limted. Max Ventures and New York Life International Holdings

Industries Limited .. Limited ...
Max Estates Limted.Max Ventures an

Industries Limited

OWnership ..ooooeeeeeeeiiiieis ...19.450 ....|New York Life Insurance Company ...

New York Life Insurance Company .............. Ownership ..1.290 .... [New York Life Insurance Company ...

.......... Max | Limited .. . [Max Ventures and Industries Limited . Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Max Assets Services Limted. . . [Max Ventures and Industries Limited . . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Max Square Limited Max Estates Ltd. ......cccocevrvvrvvnnnnnns . | 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 .oooooiiiiiiiiii ...51.000 ....|New York Life Insurance Company ...
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Max Towers Private. Limited New York Life Insurance Company .. .. | Ownership ... ..[New York Life Insurance Company .
Max Estates 128 Private. Limited. .. [Max Estates Ltd. ............. .. | Ownership .|New York Life Insurance Company .
Max Estates Gurgaon Limited. ....... .. [Max Estates Ltd. . . | Ownership .|New York Life Insurance Company .
Acreage Builders Private. Limited. . [Max Estates Ltd. .... . | Ownership ..[New York Life Insurance Company .
Acreage Builders Private. Limited. .. |New York Life Insurance Company . | Ownership ..[New York Life Insurance Company .
Astiki Realty Private Limited ...... .. [Max Estates Ltd. .... . [ Ownership .|New York Life Insurance Company .
Max Estates Gurgaon Two Limited .. [Max Estates Ltd. .... . | Ownership .|New York Life Insurance Company .
NYL Cayman Holdings Ltd. ... . . [New York Life Enterprises LLC .. | Ownership .|New York Life Insurance Company .
NYL VWorldwide Capital Investments, LLC ....... . NYL Cayman Holdings Ltd. ......cccooeeveeeennns Ownership ... .|New York Life Insurance Company .

13-3920029 ..

46-4293486 ..

33-2273403 ..
..[33-2175484 ..
41-2901334 ..

39-3533989 ..
39-3505817 ..

Seguros Monterrey New York Life, S.A. de C.V.

.......................................................................................................................... CMEX....) e A.. [ New York Life Enterprises LLC ........eeeeeen. [OWNErShip coveeeeeeiiiiiiiiii

.......................................................................................................................... CMEX...) e JAGell [NYL Wor ldwide Capital Investments ...........|Ownership «.ooooooveiiiiiiiiiinnnn s

Seguros Monterrey New York Life, S.A. de

.............................................................. CVe e | GMEKG U NTA OV e [OunerShip L

Seguros Monterrey New York Life, S.A. de

.......................................................................................................................... CMEX ] e N [V s | OWNETSHID

Sequros Nonterrey New York Life, S.A. de

.............................................................. Inmobiliaria SMNYL, S.A. de C.V. .cooooeeeeeeees [MEX o NTAL OV e | OunerShD e

Inmobiliaria SMNYL, S.A. de C.V. ..... Ownership ...
Eagle Strategies LLC ............... .. [NYLIFE LLC Ownership
[UUUOTRRRRRRR New York Life Capital Corporation .. [NYLIFE LLC Ownership
0001033244 .. New York Life Trust Company .. .. [NYLIFE LLC Ownership
0000071637 .. NYLIFE Securities LLC .......... . |NYLIFE LLC Ounership
. NYLINK Insurance Agency Incorporated ... NYLIFE LLC ... Ownership ...
New York Life Investmen
NYL Investors LLC Holdings LLC .. | Ownership ...
NYL Investors (U.K.) Limited NYL Investors LLC ... . | Qunership ...
NYL Investors REIT Manager LLC . NYL Investors LLC ... . | Qunership ...
MSVEF |l GP LLC . [NYL Investors LLC . | Qunership
MSVEF RT Feeder Il LP ... MSVEF Il GP LLC Ounership ...
MSVEF 11 RT LLC v MSVEF RT Feeder Il LP ... Ounership ...

. |MSVEF 11
MSVEF 11
MSVEF 11
. | MSVEF 11
MSVEF 11

Madison Square Value Enhancement Fund 11 LP
MSVEF Il MF Innsbrook VA LLC ........cccceee.
MSVEF [1-IND Turner West KS LLC
MSVEF I1-IND Turner West KS JV LLC .. .
MSVEF [1-IND Turner West KS Owner 6 LLC .....
MSVEF [1-IND Turner West KS Owner 7 LLC ..... MSVEF 11
MSVEF [1-IND Turner West KS Owner 8 LLC ..... .. | MSVEF 11
MSVEF Il MF Graces Reserve Member NC LLC ... |..DE.....|...... NIA....... MSVEF 11
Graces Reserve JV LLC
Graces Reserve NC Owner LLC

Ownership
Ownership ...
Ownership ...
Ownership
Ownership ...
Ownership ...
Ownership
Ownership ...
MSVEF 11 MF Graces Reserve Member NC LLC |Ownership ...
...NIA....... | Graces Reserve JV LLC ... Ownership
LDE] NIA....... NYL Investors LLC

NYL Investors NCVAD Il GP, LLC . Ownership ...
McMorgan Northern California Value
.............................................................. Add/Development Fund 11, LP ....ocovveeenneenen | . DEceet] oo NTAL.... |NYL Investors NCVAD [ GP, LLC ............... |Ounership
McMorgan Northern California Value

.............................................................. MNCVAD 11-0FC 770 L Street CA LLC ..........c... | .. DE..cu] oeeo. NIA....... [ Add/Development Fund 11, LP ....ccoceereenee [OUNEISHIp woeieniiiiiiices
McMorgan Northern California Value
.............................................................. MNCVAD I 1-MF UNION CA LLC .....coevoveveeneanee |- DEee] oo NIALL..... [ Add/Development Fund 11, LP ...ccocooeroenee [OUNEISHID woviiiiiiiiiiiiiiiiciis

..100.000 ...

.. 100.000 ...

99.998 ...
0.002 ....
99.000 ....
99.000 ....

99.000 ...

.{..100.000 ...
..100.000 ...

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

New York Life Insurance Company

.|New York Life Insurance Company

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

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

..|New York Life Insurance Company

New York Life Insurance Company

New York Life Insurance Company

5

555855
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......................................................................................................................................................... MNCVAD 11~ HOLLIDAY UNION JV LLC ....cceeevenes | DEccet] e NTACLLL.. | MNCVAD T1-MF UNION CA LLC ......ccvvveenveenenn | Ounership coeeeiiiiiiiiniiiininennnn . ..90.000 ... New York Life Insurance Company ........ [...NO.....]..c.. ..o
McMorgan Northern California Value
MNCVAD 11-0FC HARBORS CA LLC .... LDE ] NIA....... Add/Development Fund |1, LP Ownership ... .J..100.000 ... |New York Life Insurance Company . N0
MNCVAD |1-SEAGATE HARBORS LLC ... LDE] NIA....... VNCVAD 11-OFC HARBORS CA LLC ... Ounership ... ...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, LP ..........cc.co.. | Ounership ...ooocveeiieennieinneenen . 100,000 ... |New York Life Insurance Company ........ [...NO.....].cc. ...
McMorgan Northern California Value
92-0347104 MNCVAD 11-IND SHILOH CA LLC .. Add/Development Fund II, LP .. Ounership ... ..100.000 ... |New York Life Insurance Company .
92-0387490 MNCVAD 11-BIG SHILOH JV LLC .. |MNCVAD I'1-IND SHILOH CA LLC . . [Ounership ..|New York Life Insurance Company .
84-1758196 MSSDF GP LLC .......... .. [NYL Investors LLC .. . | Ounership ..|New York Life Insurance Company .
..|93-2306247 .. MSSDF 11 GP LLC ... . [NYL Investors LLC ... Ownership ..|New York Life Insurance Company .
93-2399069 .. MSSDF 11 Member LLC .... New York Life Insurance Company .. .. | Ownership ... ..[New York Life Insurance Company .
New York Life Insurance Annuity Corporation| New York Life Insurance Annuity
93-2399069 .. MSSDF 11 Member LLC .oeeeeeeeeeeeeeeeeeeeeeeeeeees . Ownership ... ....| Corporation
..|93-2469180 .. Madison Square Structured Debt Fund Il LP ... . [MSSDF 11 Member LLC Ownership ..|New York Life Insurance Company .
92-2421807 .. MSSDF REIT 11 LLC oo . Madison Square Structured Debt Fund Il LP |Ownership ... ..|New York Life Insurance Company .
84-1781419 .. MSSDF Member LLC .....vvvvvveevvvniirieiiivvivaaaanns . New York Life Insurance Company .............. Ownership ..|New York Life Insurance Company
New York Life Insurance Annuity Corporation| New York Life Insurance Annuity
84-1781419 .. MSSDF Member LLC .....vvvvvveevvvniirieiiivvivaaaanns LDE ] NEA e | e Ownership ....| Corporation ......ccceeevvrvunvnnenniinininnnns
84-1797003 .. Madison Square Structured Debt Fund LP ....... DE.....[...... NIA....... MSSDF Member LLC ....cevvvvevreeieeeieeeieieeenees 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 Ownership ... ..|New York Life Insurance Company .
85-4113067 .. MSSDF REIT Funding Sub |1 LLC MSSDF REIT LLC ... . | Qunership ... ..|New York Life Insurance Company .
..| 85-4120070 .. MSSDF REIT Funding Sub 111 LLC . . |MSSDF REIT LLC Ounership ..|New York Life Insurance Company .
85-4267365 .. MSSDF REIT Funding Sub IV LLC MSSDF REIT LLC ... . | Qunership ... ...|New York Life Insurance Company .
87-3760197 .. MSSDF REIT Funding Sub V LLC .... MSSDF REIT LLC ... . | Ounership ... ...|New York Life Insurance Company .
..| 88-0722421 .. MSSDF REIT Funding Sub VI LLC ... . CNIA....... [MSSDF REIT LLC Ownership ..|New York Life Insurance Company .
92-0605792 .. MSSDF REIT Funding Sub VII LLC .... LDE] NIA....... MSSDF REIT LLC ... .. | Ounership ... ..|New York Life Insurance Company .
93-1441293 .. MSSDF-OFCB Voss San Felipe LLC .... LDE ] NIA....... Madison Square Structured Debt Fund LP .... |Ownership ... ..|New York Life Insurance Company .
..|93-1429937 .. MSSDF-OFCB Woodway LLC . [Madison Square Structured Debt Fund LP .... |Ownership ..|New York Life Insurance Company .
93-2600376 .. MSSDF-OFCB Hanover LLC . Madison Square Structured Debt Fund LP .... |Ownership ... ...|New York Life Insurance Company .
93-4382159 .. MSSDF-OFCB EI Segundo LLC .. e [ DB s NIA....... Madison Square Structured Debt Fund LP .... |Ownership ... ...|New York Life Insurance Company .
............... MSSIV GP LLC oo [ DEf o NTALLINYL Investors LLC oovvvvvvvvveviiieiiiieeeeeeeen.. | Ounership ... .|New York Life Insurance Company .
Madison Square Strategic Investments Venture
88-2478001 .. LDE ] NIA....... MSSIV NYL Investor Member LLC ................ Ownership ... ..51.000 ....[New York Life Insurance Company . N0
............................................................................ 88-2478001 .| ....ccovennne DB NTAG | Third Party e [ OUREPShiD e £.49.000 L. | New York Life Insurance Company ........ |....NO.....|.... ...
Madison Square Strategic Investments
......................................................................................................................................................... MSSIV REIT Manager LLC .......cevvvvvvevvvvvvevnnnns | DEueiin] e NIALo [ Venture LP oo, | Ownership oo .. 51,000 ... New York Life Insurance Company ........ |....NO.....]eeee ooin
Madison Square Strategic Investments Venture Madison Square Strategic Investments
......................................................................................................................................................... REITLLC «ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | W DB NI [ Venture LP e | Ownership oo .. 51,000 ... New York Life Insurance Company ........ |....NO.....]eeee oons
Madison Square Strategic Investments
......................................................................................................................................................... MSSIV- MF Country Place MD LLC ............ceeee. | .. DE.ooit] oeee  NIALL.... [ Venture REIT LLC ...euvvvveeiiiiiiiiiininnnnnnnnns | OWNETShip coveeeeiiiiiiiieieieeeieeennnn .. 100,000 ... | New York Life Insurance Company ........ |....NO....o . ooin
............................................................................ 331407777 .| eeeeeeeeeeeenn | eevveveneeennnnn | eiiiinnnnnnnnn [ MSSIV=IND Speedway SC LLC .....ooevvvvvevveeeeennns | DEciit] e NIALL..... [New York Life Insurance Company .............. |Ownership .........ccoooiiiiiiiiiinennnnn ... 45,900 ....|New York Life Insurance Company ........ |....NO..ooo|eeeee ooin
New York Life Insurance Annuity Corporation|
33-1407777 .. MSSIV-IND Speedway SC LLC Ownership ... ..5.100 .... [New York Life Insurance Company .
..| 33-1958036 .. NRL Speedway Venture LLC .. [MSSIV-IND Speedway SC LLC . Ownership 9.530 ....[New York Life Insurance Company .
..| 33-1958036 .. NRL Speedway Venture LLC .| Third Party ................. . | Ownership ..60.470 ....[New York Life Insurance Company .
............... SC Speedway Hwy 124, LLC ... NRL Speedway Venture LLC .. Ownership ... ..100.000 ... |New York Life Insurance Company .
Madison Square Strategic Investments
............................................................................ 33-4098304 .| ..eeeeerrrennn | eevrrriniiininnn | eviiiiiiiiiiiinnnnnnnnnnnnn. | MSSIV-IND Speedway Phase |1 JV SC LLC ........ [..DE.....|......NIA....... [Venture REIT LLC .......ccooourrrrrurunnnnnnnnnnn. | OWNEISHIP ovoveiiiiiieeeeieinneen.. .. 100,000 ... [New York Life Insurance Company ........ |....NO.....].ccco ...
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33-4122965 .. MSSIV-IND Speedway Phase |1 Member SC LLC ... |.. MSSIV-IND Speedway Phase Il JV SC LLC ..... Ownership ... .|New York Life Insurance Company .

..| 33-4399404 .. SC Speedway Grand National, LLC ...... . [MSSIV-IND Speedway Phase || Member SC LLC |Ownership

. |INYL Investors LLC ...

83-4049223 .. MCPF MA Holdings LLC .....ceviviiiiiiiiiiiiiis

83-4019048 .. MCPF Holdings LLC Ounership ...

..|83-4019048 .. MADISON-IND TAMARAC FL LLC . .. |MCPF Holdings LLC Ounership
e MADISON-OFC BRICKELL FL LLC .. [MCPF Holdings LLC Ounership
92-0577235 .. MADISION-IND POWAY CA LLC .. .. |MCPF Holdings LLC ... Ounership
. MADISON-LPC POWAY JV LLC ... .. [MADISION-IND POWAY CA LLC . Ounership
..|92-0648454 .. MADISON-MF GRANARY FLATS TX LLC . |MCPF Holdings LLC ............... Ounership

.. |MADISON-MF GRANARY FLATS TX LLC
.. |Third Party ....
. |MADISON-AO GRANARY FLATS JV LLC
MCPF Holdings LLC
MADISON-MF THE MEADOWS WA LLC
. |MADISON-ACG THE MEADOWS OWNER LLC
MCPF Holdings LLC . | Qunership ...
MCPF Holdings LLC ... .. | Ounership ...
. [MCPF Holdings LLC ... . Ownership
MADISON-SS Kernersville QRS .. [Ownership ...
Third Party . | Ownership ...
. | MADISON-SS Kernersville QRS, Inc. .. [Ownership
Third Party . | Ownership ...
MADISON-LPP Kernersville JV LP .... Ounership ...
. |MADISON-LPP Kernersville JV LP . | Ownership
MCPF Holdings Ownership ...
MCPF Holdings Ownership ...
. [MCPF Holdings .. Ownership
MCPF Holdings Ownership ...
MCPF Holdings Ownership ...
. [Madison-MF Yorkshire MD LLC . . | Ownership
Yorkshire Apartments JV LLC .... Ownership ...
NYL Investors Madison Core Property Fund LP

MADISON-AQ GRANARY FLATS JV LLC ...
MADISON-AO GRANARY FLATS JV LLC ...
MADISON-AQ GRANARY FLATS ONNER LLC .
MADISON-MF THE MEADOWS WA LLC .....ceevevevennne
MADISON-ACG THE MEADOWS ONWNER LLC
MADISON-ACG THE MEADOWS JV LLC .
MADISON-MOB Lee Highway VA LLC
Madison-OFC 5161 CA LLC
MADISON-SS Kernersville QRS, Inc.
MADISON-LPP Kernersville JV GP LLC ..
MADISON-LPP Kernersville JV GP LLC ..
MADISON-LPP Kernersville JV LP .
MADISON-LPP Kernersville JV LP ....
MADISON-LPP Kernersville GP LLC ...
MADISON-LPP Kernersville LP
MADISON-MF Apex Newbury PA LLC .
MCPF-MOB PEMBROKE PINES FL LLC
MCPF-MF Perimeter Gardens GA LLC ..
MADISON-IND LNDR TABOR ROAD NJ LLC ..
Madison-MF Yorkshire MD LLC
Yorkshire Apartments JV LLC
Yorkshire Apartments LP

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

87-3125674 ..

................. 99-4200017 ..

39-2172692 ..
.. 39-4738855 ..
93-4025380 ..

................. 83-4019048 .. [ ...ooooveeis [ e | eeeeeeeieeieeeieeeeeeee. | MADISON=IND 2080 ENTERPRISE CA LLC ...veoeeves | DB | ettt NTAL | e [OUREESHID

MADISON-IND CLAWITER CA LLC ..
MADISON-REDCO CLAWITER JV LLC ...

Ownership ...
Ownership ...

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

................. 92-3853733 .| oeveeiiien | e [ . [MADISON-IND ENTERPRISE RIALTO CA LLC ..o [ DE.cosf et NTA L | e [OUREESRID

.............................................................................................. MIREF Mill Creek, LLC ..coooovveeviiiiiieieenens | DB e NTAL e [ Ounership o

MIREF Gateway, LLC Ownership ...

MSVEF GP LLC .... . . | Ounership
MCPF GP LLC . [NYL Investors LLC Ownership
94-3390961 .. NYL Investors Madison Core Property Fund Lf NYL Investors LLC .......cvvvvveeens .. | Qunership ...
NYL Investors Madison Core Property Fund LP|
83-4025228 .. MCPF Holdings Manager LLC ..................cc.e. DB N e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ..

......................................................... OWnership «oooeeeeeeeeeeeeeeieeeeeee e

100.000 ...
100.000 ...

..100.000 ...

100.000 ...

.4..100.000 ...
...95.000 ...

100.000 ...
100.000 ...

.. 100.000 ...

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

New York Life Insurance Company

New York Life Insurance Company

New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
. [New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
..|New York Life Insurance Company .
..[New York Life Insurance Company .
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NYL Investors Madison Core Property Fund LP|
......................................................................................................................................................... MIREF Gateway Phases Il and Ill, LLC ......... DE.....[......NIA....... Ownership .........ccceeeeeeeiiiiieeee..... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coce oot
......................................................................................................................................................... MIREF Delta Court, LLC ....coevvveerreeennnnnnnnnnns | DBt o NTALLLLLL Ownership .........cceeeeeeeieiiieeee..... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ccee oot
........................... MIREF Fremont Distribution Center, LLC ....... |..DE.....|......NIA....... Ownership ... ..100.000 ... |New York Life Insurance Company . N0 e
......................................................................................................................................................... MIREF Century, LLC ...oooeeeeiiiiiiiiiiiiieeeeeeeees | W DB NI Ownership .........cceeeeeeeieiiieeee..... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ccee oot
......................................................................................................................................................... MIREF Newpoint Commons, LLC .........cccceeeeeen | DEeeis] o NIALLLLLL Ownership .........ccceeeeeeeiiiiieeee..... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coce oot
......................................................................................................................................................... MIREF Northsight, LLC ......cceeeeeieeeeennnnnnnnens | W DB NTALLLLL Ownership .........cceeeeeeeieiiieeee..... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ccee oot
......................................................................................................................................................... MIREF Riverside, LLC .....cceeeeeeeeeeeeeeeeeeeeeens | W DB NI Ownership .........ceeeeeeeiiiieieeee..... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ccco woeee
......................................................................................................................................................... MIREF 101 East Crossroads, LLC ........ccceeeeeee | DE.eeis] e NIALLLLLL Ownership .........cceeeeeeeieiiieeee..... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ccee oot
......................................................................................................................................................... 101 East Crossroads, LLC ..........ccooeeeeeeeeeen | oo DE.ouis] oennn  NIALLL... | MIREF 101 East Crossroads, LLC ............... [Ownership .................eeeeeeeeee..... . 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ceee woeee
NYL Investors Madison Core Property Fund LP|
......................................................................................................................................................... MIREF Hawthorne, LLC ........ceeeeeeeeeeeeeeeeeeeen. | DEt] e NTALLLLL Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
......................................................................................................................................................... MIREF Auburn 277, LLC .....evvvvvvvnnnnvnnnnnnnnnnnn |2 DEeeiis] e NTALLLLL Ownership .........ccceeeeeeeeeeeeeee.... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.oees woeee
......................................................................................................................................................... MIREF Sumner North, LLC .........cevvvvvvvvvvenenns | DEeiis] e NIALLLLL Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
......................................................................................................................................................... MIREF Wellington, LLC .......cceeeeeeeeeeeeenneneen. | L DEt] e NTALLLLL Ownership .........ccceeeeeeeeeeeeeee.... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.oees woeee
......................................................................................................................................................... MIREF Warner Center, LLC ...........cevvvvvvvvnnnnn |2 DEeeiis] e NIALLLLLL Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
......................................................................................................................................................... MADISON-MF Duluth GA LLC .......evvvvvvvvvvvnnnnnns |22 DEeeiis] e NIALLLL Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
........................... MADISON-OFC Centerstone | CA LLC ............... |..DE.....| ......NIA....... Ownership ... ..100.000 ... |New York Life Insurance Company . N0
......................................................................................................................................................... MADISON-OFC Centerstone |l CA LLC ............ DE.....[....NIA....... Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
......................................................................................................................................................... MADISON-MOB Centerstone IV CA LLC .............. | .. DE.....| ...... NIA....... Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
......................................................................................................................................................... MADISON-OFC Centerpoint Plaza CA LLC ......... DE.....[....NIA....... Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
......................................................................................................................................................... MADISON-OFC One Main Place OR LLC ..............|..DE.....| ......NIA....... Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
......................................................................................................................................................... MADISON-MF Hoyt OR LLC .........ceeeeeeeeeeeeeeennn. | L DELiit] e NTALLLLL Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
............................................................................ A7-5172577 .| weveveveeeeenn | vvvvvvvnvennnnn | cvvvviiiiiiiiiiiciicieennnnnn. | MADISON-RTL Clifton Heights PA LLC ............ DE.....[....NIA....... Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
........................... MADISON-IND Locust CA LLC LDE. ]l NIALLLL Ownership ... ..100.000 ... |New York Life Insurance Company . N0
............................................................................ 94-3390961 .. | ..evvvvvvvennn | wevvvvernnninnnn | vvveeiiiiiiiiiiieeeeieeennnnn. | MADISON-OFC Weston Pointe FL LLC ............... |..DE.....] ......NIA....... Ownership .........ccceeeeeeeeeeeeeee.... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.oees woeee
......................................................................................................................................................... MADISON-MF MCCADDEN CA LLC .....eevvvvvvveveennnns |22 DEeeiis] e NIALLLLL Ownership .........ccceeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.oeee woeee
......................................................................................................................................................... MADISON-OFC 1201 WEST IL LLC ..........cceeeeee.. | DE.....] ... NIALLL.... Ownership .........cccceeeeeeeeen......).. 100.000 ... |New York Life Insurance Company ........ |....NO......]..c.. .....
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......................................................................................................................................................... MADISON-MCCAFFERY 1201 WEST IL LLC ............ | .. DE.....| ...... NIA....... | MADISON-OFC 1201 WEST IL LLC ............ce.. |Ounership ....ccooeeevrivniniininnennnnf.92.500 ... [New York Life Insurance Company ........ [....NO.....[..... .....
NYL Investors Madison Core Property Fund LP|
............................................................................ 83-4019048 .. | ..oevvvvvveenn | eevvvvvriinnnnnn | eveiiiiiiiiiineennnnnnneen. [ MADISONSMF TECH RIDGE TX LLC ..vvvvvvvennennnnnnn [ DBt et e NTA e [ | Ownership e .. 100,000 ... [ New York Life Insurance Company ........ |....NO.....]oe oois
NYL Investors Madison Core Property Fund LP|
......................................................................................................................................................... MADISON-RTL SARASOTA FL, LLC .oeeeeeeeeeeeeeeeees | DB et e NTA e [ e | Ownership e .. 100,000 .. | New York Life Insurance Company ........ |....NO....of.ee oonn
NYL Investors Madison Core Property Fund LP|
............................................................................ 83-4019048 .. | ..ooooviiviies | e | i [MADISONSMOB CITRACADO CA LLC ..o [ DB | et NEAL s | e [ QUGPSR .. ] 100,000 .. | New York Life Insurance Company ........ |...NO......|..... ...
NYL Investors Madison Core Property Fund LP|
87-4220549 .. Madison-MF Osprey QRS INC. ..ccevvvvvvveeienennnns LDE ] NEA e | e Ownership ..100.000 ... |New York Life Insurance Company
87-4097153 .. Madison-MF Osprey NC GP LLC .. LDE] NIA....... Madison-MF Osprey QRS Inc. ... Ownership ... ..100.000 ... New York Life Insurance Company .

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

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

Madison-MF Osprey NC LP .
Madison-MF Osprey NC LP .

. |Madison-MF Osprey QRS Inc.
Madison-MF Osprey NC GP LLC .
NYL Investors Madison Core Property Fund LP|

Ownership
Ownership ...

.............................................................................................. MADISON-SS Crozet VA LLC ....eevvvvvvvvveneeennnnns | DBt o NI Ownership .........ccceeeeeiiiieieeee..... ). 100.000 ... |New York Life Insurance Company ........ |....NO......
MADISON-LPP Crozet JV LLC DE.....[...... NIA....... Ownership ... ..100.000 ... |New York Life Insurance Company . . NO......
MADISON-OFC 85 BLUXOME CA LLC DE.....|eeeee NIA....... Ounership ... ..100.000 ... |New York Life Insurance Company . -.No......
MADISON-OFC 85 BLUXOME JV CA LLC .. LDE] NIA....... MADISON-OFC 85 BLUXOME CA LLC .. Ounership ... .{..100.000 ... [New York Life Insurance Company . N0
Madison-MF Apex Newbury PA LLC .... DB ] e NIA....... Madison Core Property Fund LP ................ Ownership ... .J..100.000 ... |New York Life Insurnace Company . .. NO......
MCPF-MOB PEMBROKE PINES FL LLC .... LDE] NIA....... Madison Core Property Fund LP ................ Ownership ... ..100.000 ... |New York Life Insurnace Company . .. NO......
New York Life Investment Management
................. 39-2948083 .. NYLIM Capital LLC ... ..DE.....]......NIA....... [Holdings LLC ... . | Ownership ... ..100.000 ... |New York Life Insurance Company . .. NO......
New York Life Investmen
.............................................................................................. Bow River Advisers, LLC .......cceeveeeeeeeeeeeeee. | L DB e NIALLLLLLL [Holdings LLC eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | OWnership coeeeeeeeeeeeeieeeeeeeeeeeeen ... 49.000 ... New York Life Insurance Company ........ |....NO......
New York Life Investment Management
.............................................................................................. NYL Investments Europe Limited ..........ccceeee | IBL....) o NIALLL.... [Holdings LLC ooooeeeeeeeeeeeeieieeeeeeeeeeeeeeeeee | OWnership ooeeeeeeeeeeeeeeeieeiieeeeenn... ). 100,000 ... |New York Life Insurance Company ........ |....NO......
New York Life Investment Management
................. 98-1108933 .. | ..evvvvvevvens | wevvvvvvvvnnnnns | eveeiiiiiiiiiiiiiiiieeeeeeeen. |NYL Investments (International) Ltd. ..........|..GBR....J......NIA....... [Holdings LLC ....cccooeeiiieiiiiiiiieiieiieeeeeeeen. | OWnErship oooeeeeeeeeeeeeeiiieieeeeeennn. ). 100,000 ... |New York Life Insurance Company ........ |....NO......
New York Life Investment Management
................. 98-1108959 .. NYL Investments (Services) Ltd. ................ |..GBR....]......NIA....... [Holdings LLC ......cceeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership oooeeeeeeeeeeeeeeieiieieeeen... ). 100,000 ... |New York Life Insurance Company ........ |....NO......
................. 98-1108940 .. NYL Investments UK LLP .|..GBR....]......NIA....... [NYL Investments (International) Ltd. ....... |Ownership ... . ..[New York Life Insurance Company . .. NO......
................. 98-1108940 .. NYL Investments UK LLP oo | .GBR....)......NIA....... [NYL Investments (Services) Ltd. ..............|Ownership ... . [New York Life Insurance Company . .. NO......
New York Life Investment Management Asia New York Life Investment Management
.............................................................................................. Limited ..oovvvvvevvenennnnnrnnnnnnnnnennnennnneesnnennns | <PNe) o NIAGLLLLL [Holdings LLC e | OWnership ooeeeeeeeeeeieeeeeeeeeeeeeenn.. ). 100,000 ... |New York Life Insurance Company ........ |....NO......
New York Life Investment Management
................. 13-4080466 ..| .............. [0000061227 .. | .....eeeeeeeeeeeeeeeeeeenn... | MacKay Shields LLC .......coeeeeeeeeeeeeeeeeees | W DBt enn  NIALLLLLL [ Holdings LLC oo [ Ownership oo, ] 100,000 ... | New York Life Insurance Company ........ |....NO......
MacKay Shields Emerging Markets Debt
.............................................................................................. Portfolio ..eeeeeeeveeeeeeeeeeeeieeeeeeeeveeeeeeeennnnnns | 2 DEeviin ] oeen  NIALLLLL. [MacKay Shields LLC ..................ceeeeeeeee.. | Ownership oooeeeeeeeeeeeieeeeeeeeeeeennn. ). 100,000 ... |New York Life Insurance Company ........ |....NO......
MacKay Municipal Managers Opportunities GP
................. 270676586 .. | ..eeevverreenn | wrrrrvrnniinnnnn | i [LLC iiiiiiiiieiiieeiieeeeeeeeeeeeeeeeeeeeeeens | DEeiiis | e NTALLL [ MacKay Shields LLC ....ooeeeeeeeeeeieeeeeeeeeeee.. | Ownership coeeeeeeiieiiiiieiieeiieeeennn.. ). 100,000 .. |New York Life Insurance Company ........ |....NO......
MacKay Municipal Opportunities Master Fund, MacKay Municipal Managers Opportunities GP
................. 26-2332835 .. | ...eeevveennnn 0001432467 .. | eeeiiiiiiiiiiiiiis [LPL eeieiieeeeeeeeeeeeeeeeeeeeeeeeeeenes |22 DBt | e T [LLC eeeeeeeeeeeeeeeeeveeeeeeeeens | OWNETSAED e . 100,000 L. |New York Life Insurance Company ........ |....NO......
MacKay Municipal Managers Opportunities GP
................. 22-2267512 .| ...eeeveeennn. | 0001432468 .. | ....oeeiiiiiiiiiiiiiininnnnnnn.. [ MacKay Municipal Opportunities Fund, L.P. .. [..DE.....]ccccc. NIAos [LLC woviiiiiiiiiiiiiiiiiiieeeveeeeeeeveeeeevveeeeeeeeens | OWNETSHID oo ). 100,000 .. | New York Life Insurance Company ........ |....NO......
MacKay Municipal Managers Credit
................. 270676650 .. | .eeevvvvvreenn | wevvvrrnninnnnnn | evveiiiiiiiiiiieennneeeee.. | Opportunities GP, LLC ........eeviviiiiiiiiiiiiinnns | DEeiiii] oo NIAGLLL.. [MacKay Shields LLC ...........cceeeeeeeeeeeeeeeee. | Ownership cooeeeeeeeeeeeeeeeeeieeeeeennnn ). 100,000 ... |New York Life Insurance Company ........ |....NO......
MacKay Municipal Credit Opportunities Master MacKay Municipal Managers Credit
................. 30-0523736 .. 0001460030 .. Fund, L.P. ..DE.....]......NIA....... [ Oppor tunities GP LLC .... Ownership ... ..100.000 ... |New York Life Insurance Company . ... NO......

MacKay Municipal Managers Credi
................. 30-0523739 .| ......eeeeee.. 0001460023 .. | L.eeeeiiiiiiiiiiiiiiieees [LPL iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeiesesseeeens |22 DEeviii] oo NIALL.... [Opportunities GP LLC .........cccccevurrnnnnnnn. | OWNEISHip voveveeeeeeeieieeeeieeeennnnnn... ). 100,000 ... |New York Life Insurance Company ........ |....NO......
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MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 38-4019880 .. | ....eeeeeeeenn 0001700102 .. | .eeeeeennniiiiiiiiiiiieeeeeenn [FUnd, LLPL o | L DB NTALLL... [ Oppor tunities GP LLC ...........eeeeeeeeeeeennnns |OWNErShip iiiiiieennn2 .. 100,000 ... | New York Life Insurance Company ........ |....NO...oofeeer ooin
MacKay Municipal Short Term Opportunities
............................................................................ 45-3040968 .. | ..eeeeirriiinn | eeveeneneenninnn | s [FUND GPLLC Lo | L DB NTALLL [MacKay Shields LLC ......eeeeeeiieeeieeeeeeeeeeee. | Ownership iiennn. .. 100,000 ... | New York Life Insurance Company ........ |....NO..oof . s
MacKay Municipal Short Term Opportunities MacKay Municipal Short Term Opportunities
............................................................................ 45-3041041 .. | ..oeeeeeennnnn 0001532022 .. | i [FUND P s | L DE Fund GP LLC ....oeeeeeeeeeieieiieieeieeeeeeeeeeeeeee. | Ownership .ooeeeiiiiiiiiiiiiineeen .. 100,000 ... [New York Life Insurance Company ........ |....NO...ooeceer oonn
......................................... Plainview Funds plc IRL... MacKay Shields LLC .......ccceeeveveeiieeeeeeeennn | OWNErShip wevvvviiiiiiiiiiiiiiiiiiinnnnnenn ... 50,000 ....[New York Life Insurance Company ... N0
......................................... Plainview Funds plc IRL... MacKay Shields LLC .............ccceeeeennnnnnnn. |Board of Directors .....................]...50.000 ....[New York Life Insurance Company ... N0 e
Plainview Funds plc MacKay Shields
......................................................................................................................................................... Strategic Bond Portfolio ..........ceeveeeeeeennnn | IRL....) oo NIALL.... [New York Life Insurnace Company .............. | Ownership ..........ccoeeeeiiiiieiieeeeee e 0.000 ... | New York Life Insurance Company ........ |....NO...ooeeee ooin
Plainview Funds plc MacKay Shields
......................................................................................................................................................... Strategic Bond Portfolio ..........eeeeveveeeennnnn | IRL.L) oo NIALLLL... [MacKay Shields LLC .............cceeeeeeeeeeeeeee. | Ownership cooeeeeeiiiieiiiieiieieieeeee ). 0.000 ... [ New York Life Insurance Company ........ |....NO...oof o ooin
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio IRL....J......NIA....... [MacKay Shields LLC ...........cceeeeeeeeeeeeeeeee. | Ownership oo .. 0.000 ... [New York Life Insurance Company ........ |....NO..ooo|eeeee oonn
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio IRL....J......NIA....... [New York Life Insurance Company .............. | Ownership ..........cccoeeeiieiiinnnnenndee. 0.000 ... [New York Life Insurance Company ........ |....NO..ooo|ceeee ooin
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio .........ccccoueeeeeeeennnnn | IRL.L) o NTALLLL... [MacKay Shields LLC ...........cooeeeeeeeeeeeeeeee. | Ownership cooeeeeeeeeieieieeeieeeeeeeeee e 1,410 ... [ New York Life Insurance Company ........ |....NO.ooof o ooin
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio .........cccccueeeeeneennnnn | IRL....) oo NIALLL.... [New York Life Insurance Company .............. | Ownership ........ccooeeiiiiiiiiiinneennn .. 98,590 ... New York Life Insurance Company ........ |....NO....o| e s
MacKay Shields High Yield Active Core Fund GP
............................................................................ 27-3064248 .. | eeeeeiiiiiinn | e .. DE.....]......NIA....... [MacKay Shields LLC ..............cceeeeeeeeeeeeee. | Ownership oooeeeeeeeieeeieiiiiiiiieennen .. 100,000 ... | New York Life Insurance Company ........ |....NO...oofee oonn
MacKay Shields High Yield Active Core Fund
.......... ..| 26-4248749 .. 0001502130 .. S DE.....]eeeee NIALL.... [GP LLC ... Ownership ...........ceeeeeeeeeeeeeee..... ). 100.000 ... |New York Life Insurance Company ... N0 e
......................................................................................................... 0001502133 .. LBW....)......NIA....... [MacKay Shields LLC .............cceeeeeeeeeeeeeee. | Ownership cooeeeeeeeeeeieeeieeieeeeeeee . 0.070 ... | New York Life Insurance Company ........ |....NO...oo e oonn
............................................................................ 45-2732939 .| eeeeeiiiiiinn | e . DE.....]......NIA....... [MacKay Shields LLC ..............cceeeeeeeeeeeeee. | Ownership oooeeeeeeieeiiieeiieiiiiiennnn 1. 100,000 ... |New York Life Insurance Company ........ |....NO..ooo e oonn
MacKay Shields Core Fixed Income Fund GP
............................................................................ 45-2733007 .. | ...oeeeeeeee.. | 0001529525 eeteeeeeeeeeeeeeeeeeeeeeeeee. | MacKay Shields Core Fixed Income Fund LP ... |..DE.....|.ccee NTALccoiit JLLC e eeeeees [ OWRETShip 1., ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.cooe woeee
MacKay Shields Select Credit Opportunities
............................................................................ 821760156 .. | .eeeevveeeeenn | eeveemmmnmnninnn | s [FUND GPLLC oo | L DB NTALLL [MacKay Shields LLC ......eeeeeeeeeeeieeeeeeeeeeee. | Ownership iieennn. .. 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer ooin
MacKay Shields Select Credit Opportunities MacKay Shields Select Credit Opportunities
............................................................................ 81-4553436 .. | .............. | 0001703194 teeeeeeeeeeeeeeeeeeeeeeeeeeee FUN LR | DB e NTAL | FUND GPLLC eeeeeeeeeeeeeeeeees [OWREPSHD L., ]. 100.000 ... |New York Life Insurance Company ........ |....NO.....|.coeo oot
MacKay Municipal Managers California
............................................................................ 47-3358622 .. | .eeeeeveeeennn | eeveeeeennnnnnnn | eiiieiieeieieeeeeeeeeee. [ Opportunities GP LLC L.....oiiiiiiiiiiiiiiiiiieeeens | DB NTALLLL... [MacKay Shields LLC .........ceeeeeeeeeeeeeeeeeeee. | Ownership ooeiiiiiiiiiiiiiieeeen .. 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer oonn
MacKay Municipal California Opportunities MacKay Municipal Managers California
......................................................................................................................................................... Fund, L.P. oo | W DB e NTALLLL... [ Oppor tunities GP LLC ............eeeeeeeeeennnnnn | OWNErship .ooeeeeeeeiiiiiiiiiiiieeiennn ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof o oonn
MacKay Municipal New York Opportunities GP
............................................................................ 81-2401724 .| eoeeiiiiiiii | i | e [LLC e | L DR NTALL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership eeeen. .. 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer ooin
MacKay Municipal New York Opportunities MacKay Municipal New York Opportunities GP
.......... ..| 38-4002797 .. 0001685030 .. Fund, L.P. LDE ] NIALL Ownership ...........ceeeeeeeieeeeeee..... ). 100.000 ... |New York Life Insurance Company ... N0 e
.......... J IR 0001700100 .. MacKay Municipal Opportunity HL Fund LP ..... LLC eeeeeieiieiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWNEPShIP Leiiiiiiiiiiiiiiiiiieeeeen ] 100,000 ... [New York Life Insurance Company ... N0 e
.......... 81-2575585 .. MacKay Municipal Capital Trading GP LLC ... . [MacKay Shields LLC Ownership ... ..100.000 ... |New York Life Insurance Company .
MacKay Municipal Capital Trading Master
............................................................................ 36-4846547 .. | eeverieiiiinn | eeeeriiiiininnn | s [FURD, LR e | DB o NTALLLLL [ MacKay Municipal Capital Trading GP LLC .. |Ownership ..........ccceeeeeieieiiieennnnn e 100.000 ... |New York Life Insurance Company ........ |....NO.....].ce oois
MacKay Municipal Capital Trading Fund, L.P.
............................................................................ 371836504 .. | .evvvvveriiinn | eevrvriiiiininnn | eiiiiiiiiiiien | eeeeeeeeeeeeeeeseeeesseeseeeseeseeseseseseseseesseeneeeeenes | o2 DEevens| e NIALLL.. [MacKay Municipal Capital Trading GP LLC .. |Ownership ..........ccooeeeeveeeiniennnnnn . 100.000 ... |New York Life Insurance Company ........ |....NO.....].cee s
MacKay Shields Intermediate Bond Fund GP LLC
............................................................................ 821715543 .. | evvvvvvvviinn | vvrrrrniiininnn | i | eeeeeeeeeeieeeeseeseeaeeeeeeeeeeeaeesaeeseeeeseesseaeaaaaaes | o2 DEweers] eeeeee NIAoooo... [MacKay Shields LLC ......ccoeeeeeeeeeeeeeeeeeee. | Ownership coooeeeeeeeeeeeeeeeennneeee... .. 100,000 ... [New York Life Insurance Company ........ |....NO.....].ccee ons
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MacKay Shields Intermediate Bond Fund GP
............................................................................ 82-1716026 .. | ......eeeeeee. |0001715261 .. | .eeeeeeeeneniiiiiiiiiiinnnnnnnn. [MacKay Shields Intermediate Bond Fund LP ... |..DE.....|.cccce NIAccooos [LLC woviiiiiiiiiiiiiiiiieiiiieiieeeeeeeeeeeeeeeeeeeeeees | OWNEPShiD e .. 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer oois
MacKay Municipal Managers Opportunities
......................................................................................................................................................... Allocation GP LLC ......cceeeeeeeeeeiiiiiieeeeeen |2 DBt o NIALLLL... [MacKay Shields LLC .............cceeeeeeeeeeeeeee. | Ownership ooeeeeeieiiiiiiiiiiiiieeennn ). 100,000 ... | New York Life Insurance Company ........ |....NO...oo e oonn
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3051488 .. | ..oeeeeeeeeenn | eeveeeeenennnnnn | eeeeeeeiiiiiiiiiieeeeeeeene. [Allocation Master Fund LP ... [ DB NI [Al Tocation GP LLC ......ccoeeeeeen | Ownership ooeeiiiiiiiiiiieeeen .. 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeeer oonn
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
........................... 83-3085547 .. Allocation Fund A LP .. . e | DE.eiii]eeee NIALL..... [Allocation GP LLC .. .. | Ownership ... ..100.000 ... |New York Life Insurance Company . N0 e
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities
............................................................................ 83-3088001 .. | .eeevvvvveeenn | wevevvmmemmnnnnn | enneeeniniiniiiiiiiieeeneeeeeen. [AllTocation Fund B LP ..o | DB NTAL [ AT Tocation GP LLC ...eeeeeieiiieeen | OWnership oo .. 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeer oonn
MacKay Municipal Managers High Yield Select
............................................................................ 84-2017635 .. | .eevvveeveeenn | eeveermnnennnnnn | e [GP LLC s | D] NTAGLLLL [MacKay Shields LLC .......eeeeeeeeeiieeeeeeeeeeee. | Ownership iiiiieennn. .. 100,000 ... | New York Life Insurance Company ........ |....NO.ooofeeer ooin
MacKay Municipal Managers High Yield
............................................................................ 84-2046842 .. | .............. |0001783642 .. | ......ccccooeeiiiiinnnnnnnnnn. [MacKay Municipal High Yield Select Fund LP . |..DE.....|......NIA....... [Select GP LLC ....coeerriiiiiiriirieiinneceeeeeneee. | Ownership .ooooeiiiiiiiiiiiiiiiieenn .. 100,000 ... | New York Life Insurance Company ........ |....NO.oooeeeer oonn
MacKay Municipal Managers High Income
......................................................................................................................................................... Opportunities GP LLC ........evvvevvvevvvnnnnnnnnnnn |- DEueiin] s NIALLL.... [MacKay Shields LLC ..............cceeeeeeeeeeeeee. | Ownership oooeeeeeeiiiiiiiiiiieiiieeennn ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof e ooin
MacKay Municipal High Income Opportunities MacKay Municipal Managers High Income
......................................................................................................................................................... Fund LP ..eeees |2 DBt o NIALLL.... [ Oppor tunities GP LLC .............eeeeeeeeennnnnn | OWNErship .oooeeeieiiiiiiiiiiieiiieennn ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin

87-1621347 ..
87-1598388 ..

87-1645818 ..

87-1645818 ..

92-3561816 ..

92-3539309 ..

92-3559458 ..

92-3559459 ..

99-5102668 ..

99-5102669 ..

92-3540205 ..

92-3561393 ..

85-1664787 ..
36-4715120 ..

36-4715120 ..

.. 36-4715120 ..

..| 26-2806813 ..

26-2806864 ..

26-2806918 ..

..| 80-0920962 ..

61-1711540 ..

0001538585 ..

0001538584 ..

0001577927 ..

Candriam Global Sustainanble Emerging Markets

Equities Fund LP
MKS Digital Assets LLC s
Candriam Global Emerging Markets Equities
Fund LP
Candriam Global Emerging Markets Equities
Fund LP
MacKay Shields Series Fund Managing Member
LLC

MacKay Shields Series Fund

Securitized Credit Opportunities Series

Securitized Credit Opportunities Series

High Yield Corporate Bond Series ...............
High Yield Corporate Bond Series
MacKay Shields Emerging Markets Sovereign
Debt Feeder Fund GP LLC .
MacKay Shields Emerging Markets Sovereign

Debt Feeder Fund LP

Apogem Capital LLC
Madison Capital Funding LLC

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

Madison Capital Funding Co-Investment FunH'LP N

Madison Avenue Loan Fund GP LLC
Madison Avenue Loan Fund LP

WDE] NIA.......
WDE] NIA.......
CDE s NIA.......
WDE] NIA.......

DE.....|.ceen NIA.......

DE.....|.ceen NIA.......
WDE] NIA.......
WDE] NIA.......
WDE] NIA.......
WDE] NIA.......
WDE] NIA.......
CDEe s NIA.......

. [Madison Capital Funding LLC .

New York Life Insurance and Annuity
Corporation
MacKay Shields LLC ....
MKS Global Emerging Markets Equities Fund
GP LLC
New York Life Insurance and Annuity
Corporation

MacKay Shields LLC
MacKay Shields Series Fund Managing Member
LLC (Delaware)
MacKay Shields Series Fund Managing Member

New York Life Insurance and Annuity
Corporation
MacKay Shields Series Fund Managing Member

New York Life Insurance and Annuity
Corporation .oooeeeeeeeeeeeeeeeiieeeeeeeeeeeeeeeees
MacKay Shields LLC ....
MacKay Shields Emerging Markets Sovereign
Debt Feeder Fund GP LLC
New York Life Investment Management
Holdings LLC
New York Life Insurance Company
New York Life Insurance and Annuity
Corporation

.. |Life Insurance Company of North America ...
. [Madison Capital Funding LLC .

MCF Co-Investment GP LLC

MCF Co-Investment GP LP

Madison Avenue Loan Fund GP LLC ..

Ownership ...
Ownership ...

Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

Ownership

Ownership ...

Ownership

Ownership
Ownership

Ownership ...

Ownership

. | Ownership
Ownership ...

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

.{..0.000 ....
..100.000 ...

0.000 ....

.0.005 ....

..100.000 ...

100.000 ...

.. 3.560 ...

.96.440 ...

0.000 ....

..0.000 ....

..100.000 ...

..100.000 ...

.100.000 ...
..21.900 ...

..65.640 ...
..12.460 ...
.100.000 ...
..100.000 ...

.{..100.000 ...
.100.000 ...
.. 100.000 ...

New York Life
New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life
New York Life

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

New York Life
New York Life
New York Life

Insurance Company
Insurance Company

Insurance Company
Insurance Company
Insurance Company
Insurance Company
Insurance Company
Insurance Company
Insurance Company

Insurance Company

Insurance Company .

Insurance Company

Insurance Company
Insurance Company

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

Insurance Company .
Insurance Company .
Insurance Company .
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA
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) *
. UV ... |MCF Fund | LLC Madison Capital Funding LLC .... Ownership ... ..100.000 ... |New York Life Insurance Company . .

30-1143853 .. MCF Hanwha Fund LLC . .. [Madison Capital Funding LLC . .. |Other ... . [New York Life Insurance Company .
............... Ironshore Investment BL | Ltd. . [Madison Capital Funding LLC . . [Other ... . [New York Life Insurance Company .
46-2213974 MCF CLO IV LLC .... .. [New York Life Insurance Company .. |Ownership . [New York Life Insurance Company .
46-2213974 MCF CLO IV LLC . . [Madison Capital Funding LLC . . [Other ... . [New York Life Insurance Company .
81-4067250 MCF CLO V LLC ... .. [New York Life Insurance Company .. |Ownership . [New York Life Insurance Company .
81-4067250 MCF CLO V LLC ... . [Madison Capital Funding LLC . . [Other ... . [New York Life Insurance Company .

.. [other ...
.. |Other ...
. |Other ...

MCF CLO VI LLC .
MCF CLO VII LLC
MCF CLO VITI Ltd ..

.. [Madison Capital Funding LLC .
.. [Madison Capital Funding LLC .
.. [Madison Capital Funding LLC .
. |MCF CLO VITI Ltd .

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

..|82-2734635 ..
. [New York Life Insurance Company .

. MCF CLO VIII LLC .. . . [ Ownership .|New York Life Insurance Company .
99-1698517 .. MCF CLO VII1 Blocker LLC .. |[MCF CLO VI Ltd .... .. | Ownership .|New York Life Insurance Company .
MCF CLO IX Ltd .... .. [Madison Capital Funding LLC . . |Other ...... .. |New York Life Insurance Company .
MCF CLO IX LLC . .. [MCF CLO IX Ltd. .. | Ownership ..|New York Life Insurance Company .
MCF CLO 10 Ltd. . [Madison Capital . |Other ...... . [New York Life Insurance Company .
MCF CLO 10 LLC . MCF CLO 10 Ltd. Ownership ... .|New York Life Insurance Company .

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

MCF CLO IX Blocker LLC
MCF CLO 10 Blocker LLC
MCF KB Fund LLC

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

Ownership ...
. | Ownership

36-4883128 ..

E555555555555555558858558

.......... 61-1907486 .. MCF KB Fund 11 LLC Madison Capital Funding LLC .... . [New York Life Insurance Company . JUVUUN U R
MC KB Fund 111 LLC .. . [Madison Capital Funding LLC . . [New York Life Insurance Company . [ R
MCF Hyundai Fund LLC .. Madison Capital Funding LLC .... . |New York Life Insurance Company ........ [....NO...... [ R
Apogem Direct Lending Hyundai Fund 2 LLC .... Madison Capital Funding LLC . |New York Life Insurance Company ........ [....NO...... 2

Apogem Direct Lending Levered Fund 2023-1 LLC
Madison Capital Funding LLC ....
. [Madison Capital Funding LLC .
Madison Capital Funding LLC ....

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

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

............................................................ ..DE..... Madison Capital Funding LLC . [New York Life Insurance Company
Apogem Umbrel la ..CYM... Madison Capital Funding LLC .... . [New York Life Insurance Company .
Apogem US Direct Lending Limited | .. .CYM. . [Madison Capital Funding LLC . . [New York Life Insurance Company .

36-4715120 ..

Apogem Direct Lending Nighthawk Fund .......... |..CYM....]...... NIA....... Madison Capital Funding LLC .... ..|New York Life Insurance Company .
............... MCF Senior Debt Fund 2020 GP LLC ............... Madison Capital Funding LLC .... . [New York Life Insurance Company .
..| 85-1708233 .. MCF Senior Debt Fund 2020 LP ... .. [MCF Senior Debt Fund 2020 LP . [New York Life Insurance Company .
..| 35-2537165 .. MCF Mezzanine Carry | LLC ..... . [Madison Capital Funding LLC . . [New York Life Insurance Company .
32-0469843 .. MCF Mezzanine Fund | LLC New York Life Insurance Company .. ..[New York Life Insurance Company .
New York Life Insurance and Annuity
............................................................................ 32-0469843 .. | ..eeeiiiiiiinn | eevveeeeienenien | eveeeeiiiiiiieieeeeeneenene. [ MCF Mezzanine Fund | LLC .....ooooveiieiiiiieenenns [ DBt oo NIALLL..o. [ Corporation .oooeeeeeeeeeeeeeeeeeeeeeeeeees | Ownership e ... 33,330 ... New York Life Insurance Company

MCF PD Fund GP LLC .. LDE ] NIA....... Madison Capital Funding LLC . Other . [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 .. v | DEL s NIA....... Madison Capital Funding LLC . . [New York Life Insurance Company .

MCF Senior Debt Fund 2019-1 LP .................. LDE] e NIA....... MCF Senior Debt Fund 2019-1 GP LLC ......... Other . [New York Life Insurance Company
Apogem Capital LLC fka New York Life

......................................................................................................................................................... Apogem Senior Direct Lending Fund GP LLC .... |..DE.....|......NIA....... [ Investments Alternatives LLC .................. | Ownership ..........ccceeiiiiiiiiinennnnn ). 100,000 ... |New York Life Insurance Company ........ |....NO...oooeer oonn
Apogem Senior Direct Lending Origination
Company (0) LP ....
New York Life Capita
......................................................................................................................................................... LLC .ovveieeiiiiiiiniiiinininieeeeneieneeneeeeeeeneeeeeenns |22 DEeennn ]| oo NIALLL.... [Apogem Capital LLC ........eeeeeeeeeeeeeeeeeee.. | Ownership .oooeeeeeiiiieieieeieennnenee. .. 100,000 ... [New York Life Insurance Company ........ [...NO....of.ee ..onn

LDE] e NIA....... Apogem Senior Direct Lending Fund GP LLC . |Ownership ... ..100.000 ... |New York Life Insurance Company .
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SCHEDULE Y

STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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) *
......................................................................................................................... L DE.....]......NIA....... [Apogem Capital LLC ..........ceeeeeeeeeeeeeeeeee. | Ownership oooeeeeeeeieieieiiiiiiiiieennn. 1. 100,000 ... |New York Life Insurance Company ........ |....NO...oof e oonnn
New York Life Capital Partners IV GenPar
......................................... DB e NTAL i [GP, LLC o | Ownership oo, ). 100,000 ... |New York Life Insurance Company ... N0 e
......................................... GoldPoint Core Opportunities Fund, L.P. ..... |..DE.....|......NIA....... [ Apogem Capital LLC ...............eeeeeeeeeeeeee. |Ownership ooooeeeeeeeeeieeieeieeee......J.. 100,000 ... |New York Life Insurance Company ... N0
....................................................... GoldPoint Core Opportunities Fund Il L.P. ... |..DE.....|......NIA....... [ Apogem Capital LLC ..............ccceeeeeeeeeeeee. | Ownership oooeeeeieiiiiiiiiiiiieieeennn ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
GoldPoint Mezzanine Partners [V GenPar GP,
......................................................................................................................................................... LLC eeeeeiieieeeieeeeeeneeeeneeeeeeeeeeeseeeeseeeeeeeeeens | 2 DEueiin] e NIALLL.... [ Apogem Capital LLC ........coooeeeeeeeieeeeeeeeee. | Ownership cooeeeeeieiiiiiiiiiiiieieennnn 1. 100,000 ... | New York Life Insurance Company ........ |....NO...oof oo ooin
GoldPoint Mezzanine Partners IV GenPar GP,
......................................................................................................................................................... GoldPoint Mezzanine Partners IV GenPar LP ... |..DE.....|.cccc. NIALcooos [LLC woviiiiiiiiiiiiieeeiieeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAID e ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof o oonn
GoldPoint Mezzanine Partners Co-Investment
......................................................................................................... 0001670568 .. | eeeeeeeeeeeeeeeeeeeeeeeeeeeeees |FUNd A, LP ceeiieeeeens | DB GoldPoint Mezzanine Partners IV GenPar LP | Ownership ...........ccccoeeeeeennnnnnnnnd.. 100.000 ... [New York Life Insurance Company
........................................................... 0001652367 .. GoldPoint Mezzanine Partners IV, LP .. ..DE..... GoldPoint Mezzanine Partners IV GenPar LP |Ownership .|New York Life Insurance Company ...

GPP Mezz
GPP Mezz
GPP Mezz
GPP Mezz
GPP Mezz
GPP Mezz
GPP Mezz
GPP Mezz
GPP Mezz

................................ LPe e | OV NTALL
GoldPoint Partners Co-Investment V GenPar GP
....................................................................................... LDE] e NTAL
GoldPoint Partners Co-Investment V GenPar,
................................ LoPe e seeesneesneees |2 DB e NI
................................ GoldPoint Partners Co-Investment Fund-A, LP |..DE.....|......NIA.......
GPP vV ECI Aggregator LP LDE] NIA.......
GPP V G Blocker Holdco LP ... e | DR NIA.......
GoldPoint Partners Private Debt V GenPar, LLC
............................................................................................ LDE ] NTAL
GoldPoint Partners Private Debt Partners
Offshore V, LP woocviiiiiiiiiiiiiie e .CYM...
................................ GPP Private Debt VRS LP ...coovvveviivinienns [ W DB NTALLLLL
GoldPoint Partners Private Debt V GenPar GP,
................................ LP e |G DB NTALLL

GPP LuxCo V GP Sarl

IV A Blocker LP (GPPNBA) ..
IV A Preferred Blocker LP .
IV C Blocker LP (GPPNBC) ..
IV D Blocker LP (GPPMBD)
IV ECI Aggregator LP ..
IV F Blocker LP
IV G Blocker LP
IV H Blocker LP ..
IV I Blocker LP .. .
GoldPoint Mezzanine Partners Offshore 1V,

GoldPoint Partners Private Debt V, LP
GPP PD V A Blocker, LLC ....
GPP Private Debt V-ECI Aggregator LP .
GPP PD V B Blocker, LLC
GPP PD V D Blocker LLC

GoldPoint Partners Select Manager |Il GenPar
GP, LLC oo

. |GoldPoint Mezzanine Partners IV, LP .

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

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

GoldPoint Mezzanine Partners IV, LP ....
GoldPoint Mezzanine Partners IV, LP ....
GoldPoint Mezzanine Partners IV, LP ....
GoldPoint Mezzanine Partners IV GenPar GP,
LLC et

Apogem Capital LLC ..oooveeeeeeiiiiiieis
GoldPoint Partners Co-Investment V GenPar

GP LLC oot
GoldPoint Partners Co-Investment V GenPar,
L.P.
GoldPoint Partners Co-Investment V ECI

Blocker Holdco D, LP ovevnivenieieeeieeeenne
GoldPoint Partners Co-Investment V, LP ....
Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens
GoldPoint Partners Private Debt V GenPar
GP, LLC

GoldPoint Partners
GP, LLC
GoldPoint Partners Private Debt V GenPar
GP, LLC oo
GoldPoint Partners Private Debt V GenPar
GP, LP e

.. |GoldPoint Partners Private Debt V, LP .....
. |GoldPoint Partners Private Debt V, LP .....

GoldPoint Partners Private Debt V, LP .....
GoldPoint Partners Private Debt V, LP .....
GoldPoint Partners Private Debt V GenPar

GP, LLC e

Apogem Capital LLC ...coovvveieieiiiieieieeeees

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 ...
.100.000 ...

..100.000 ...

.. 100.000 ...
100.000 ...

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

..100.000 ...
...|New York Life
..|New York Life
..|New York Life
..100.000 ...

..100.000 ...

.. 100.000 ...

100.000 ...

...|New York Life
..|New York Life
..|New York Life
..|New York Life
..|New York Life
...[New York Life
...|New York Life
..|New York Life
..100.000 ...

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life
New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

New York Life

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company

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

Insurance Company
Insurance Company
Insurance Company

Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company ...

Insurance Company

Insurance Company

Insurance Company ...

Insurance Company
Insurance Company

Insurance Company ...

Insurance Company
Insurance Company

Insurance Company
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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-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
GoldPoint Partners Select Manager |Il GenPar, GoldPoint Partners Select Manager |11
......................................................................................................................................................... L.Poiiieiiieiiieieiiiieeeeeeenenennneennennens | OYMo) o NTACLLLLL [ GenPar GP, LLC .eeeeeeiiiiiiiiiiiiiiiiiiiiiiieeeeees | OWNETShID e ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof.c s
GoldPoint Partners Select Manager Fund |11, GoldPoint Partners Select Manager |11
......................................................................................................... 0001644721 .. | eoeeeeeeeeeeeeeeeeeeeeeeee L WO L NTAL | GenPar, LR eeeeees | OWnETShD L. £ 100,000 ... [New York Life Insurance Company ........ [....NO.....f..... .....
GoldPoint Partners Select Manager Fund |11 GoldPoint Partners Select Manager |11
......................................................................................................................................................... AV, LLPe e | W DB e NTAL [ GenPar, LP e | Ownership e . 100,000 ... | New York Life Insurance Company ........ |....NO...oof.cee oonn
GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... GP, LLC oo | 2 DBt NTALLLLLL. [ Apogem Capital LLC .....oooeeeeeeeieeeeeeeeeeeeee. | Ownership ooeeeeeieiieieiieiiiieieenenn ). 100,000 ... | New York Life Insurance Company ........ |....NO...oo o ooin
GoldPoint Partners Select Manager IV GenPar, GoldPoint Partners Select Manager IV GenPar
......................................................................................................................................................... L.P oiieiiiiiiieieeieeeeeeeeeeeeeeeeeeeeeeeeeeneneeees | 2 DBt et NTALL [ GP LLC oo | Ownership e ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oonn
GoldPoint Partners Select Manager Fund 1V, GoldPoint Partners Select Manager IV
......................................................................................................... 0001725867 .. | weeeeeeeeeeeeeeeeieeeeeeeeeeee [P W DB NTAL | GenPar, LLP s | OunerShip i £ 100,000 ... [New York Life Insurance Company ........ [....NO....f..... .....
GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... GP, LLC oo | 2 DBt NTALLLLLL. [ Apogem Capital LLC .....oooeeeeeeeieeeeeeeeeeeeee. | Ownership cooeeeeeeiiiiiiiiiiieieieeennn ). 100,000 ... | New York Life Insurance Company ........ |....NO...oo . s
GoldPoint Partners Select Manager V GenPar, GoldPoint Partners Select Manager V GenPar
......................................................................................................................................................... L.Po iiiiieiieiieieieiiieennnnnenenennnnnnnnnnens | o2 DBueiin ] ceceed NTALLL [ GP, LLC oo | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO...oof o oonn
GoldPoint Partners Select Manager Fund V, GoldPoint Partners Select Manager V GenPar,
.......... L.P. ... L|L.P. ... . | Ownership ... ..100.000 ... |New York Life Insurance Company .
.......... GoldPoint Partners Canada V GenPar Inc. ..... |.. Apogem Capital LLC Ownership ...........cceeeeeeeeeeee....J.. 100,000 ... |New York Life Insurance Company ...
GoldPoint Partners Select Manager Canada Fund
.......... V, L.P. .. . GoldPoint Partners Canada V GenPar Inc. ... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... GoldPoint Partners Canada |11 GenPar, Inc ... |[.. Apogem Capital LLC ............cceeeeeeeeeennnnn. | Ownership ..100.000 ... |New York Life Insurance Company ...
GoldPoint Partners Select Manager Canada Fund
......................................................................................................................................................... T, LPe s | AN Lo NTAL...... | GoldPoint Parners Canada IIl GenPar, Inc . |Ownership ........ccccccoevveevennnnnnnnnnn.. 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
......................................................................................................................................................... GoldPoint Parners Canada IV GenPar Inc ....... |..CAN....)......NIA....... [ Apogem Capital LLC ...................eeeeeeeeeee. | Ownership cooeeeeeeeeeeieeieeeeeeieeennnnn .. 100,000 ... |New York Life Insurance Company ........ |....NO......eee oons
GoldPoint Partners Select Manager Canada Fund
......................................................................................................................................................... IV, L.P. eeeeiiiiiiiiiivviiviinvvvnneennnennesennnnnnnns | WCAN.f ... NIA....... | GoldPoint Parners Canada IV GenPar Inc .... |Ownership ........ccccccevvvvvvvnvnnnnnnnnn . 100.000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................................................................... GPP VI - ECI Aggregator LP ........ccevvvveveennns | DEouiis] e NIALLLLLL Ownership .........ccceeeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.vees woeee
......................................................................................................................................................... GPP VI Blocker A LLC .....oocvvvivvveiciieicennns | DB e NTALLLLL Ownership .....ccevevvverveniieennnen .. 100,000 ... [New York Life Insurance Company ........ |....NO......f..c.. oot
......................................................................................................................................................... GPP VI Blocker B LLC ...ceeveeeeeeeeeeeeeeeeeeeeeee. | DB e NTALLLLLL [ LP Ownership .........ccceeeeeeeeeeeeeee.... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.ceee woeee
......................................... GPP VI Blocker C LLC ....oovcvvvvviieiciiieicenens | DB e NTALLLLLL Ownership .....cccoeeveveieeenieennnnee. .. 100,000 ... [New York Life Insurance Company ... N0
......................................................................................................................................................... GPP VI Blocker DLLC ..eeeeeeeeeeeeeeeeeeeeeeeeeeens | L DBt e NTALLL Ownership .........ccceeeeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.oees woeee
......................................................................................................................................................... GPP VI Blocker E LLC ....oovcvvvevviviiiieicenens | DB NTAG L L Ownership .....ccceveveeerveeeiiennnee .. 100,000 ... [New York Life Insurance Company ........ |....NO......f.ccc. oot
......................................................................................................................................................... GPP VI Blocker F LLC ..eceeveeeeeeeeeeeeeeeeeeeeeees | L DB e NTALLL Ownership .........ccceeeeeeeeeeeeeee.... ). 100.000 ... |New York Life Insurance Company ........ |....NO.....|.cees woeee
......................................................................................................................................................... GPP VI Blocker HLLC ....cocvvevvieiiiiiniieennn | DB NTAGLLLL Ownership .....ccceveveeerveeeiiennnee .. 100,000 ... [New York Life Insurance Company ........ |....NO......f.ccc. oot
.......... GPP VI Blocker | LLC .oeeeeeeeeeeeeeiieeeeeeeees Ownership .............ceeeeeeeeeeeee..... ). 100.000 ... |New York Life Insurance Company
.......... Apogem Co-Invest VII GenPar, GP LLC ........... Apogem Capital LLC .....ceeeeeeeeeeeeeeeeeeeeeeee. | Ownership .oeeeeeeiiiiiiiiiiiiiiiiiinneennn].. 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 ..........ccccccoeiununnnnnnnnnn .. 100.000 ... [New York Life Insurance Company ...
.......... Goldpoint Partners Canada GenPar, Inc. .......[.. Apogem Capital LLC ... Ownership ..........ccceeeeeeeeeeeeee....J.. 100,000 ... |New York Life Insurance Company ...
.......... NYLCAP Canada |1 GenPar, Inc. ......ccccceeeeeees Apogem Capital LLC ....cceeeeeeeeeeeeeeeeeeeeeeee. | Ownership .oeeeeeeiiiiiiiiiiiiiiiiiinneeenn].. 100,000 ... [New York Life Insurance Company ...
.......... NYLCAP Select Manager Canada Fund II, L.P. . NYLCAP Canada Il GenPar, Inc. ................ |Ownership ...........ccceeeeviuunnnnnnnnnnd.. 100,000 ... [New York Life Insurance Company ...
.......... NYLIM Mezzanine Partners |1 GenPar GP, LLC . Apogem Capital LLC .........ceeeeeeeeeeeeennnn.. | Ownership ..ooeeeeiiiiiiiiiiiinnnnnnee....§.. 100.000 ... [New York Life Insurance Company ...
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NYLIM Mezzanine Partners || GenPar GP, LLC
......................................................................................................................................................... NYLIM Mezzanine Partners |1 GenPar, LP .......|..DE.....]cceeee NIA o [ oo | Ownership ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof o ooin
NYLCAP Mezzanine Partners | Il GenPar GP, LLC
..................................................................................................................................................................................................................... L DE.....]......NIA....... [ Apogem Capital LLC ..........ceeeeeeeeeeeeeeeeee. | Ownership cooeeeeeeeeeieieeiiiiiiieennnn. 1. 100,000 ... | New York Life Insurance Company ........ |....NO..ooo e oonn
NYLCAP Mezzanine Partners |l GenPar GP,
......................................................................................................................................................... NYLCAP Mezzanine Partners 111 GenPar, LP .... |..DE.....|.cccce NIALcooos [LLC woviiiiiiiiiiieeeeeeeieeeeeeeeeeeeeeeeeeeeees | OWNEPSAID e ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
......................................................................................................................................................... NYLCAP Mezzanine Partners 11, LP .............. | .. DE.....] ...... NIA....... [NYLCAP Mezzanine Partners Il GenPar, LP . |Ownership ............eeeeeeeeeeeenennnnnn o 100.000 ... |New York Life Insurance Company ........ |....NO.....]eeee ooin
NYLCAP Mezzanine Partners |l1 GenPar GP,
......................................................................................................... 0001483925 .. [ .......eeeeeeeeeeeeeeeeeeeeee.. |NYLCAP Mezzanine Offshore Partners 111, LP . |..CYM....f ... NIAL..... JLLC oooeeeeeeeeee e | Qunership ceeeeeeeeceeeeeeeeeeeeeeeeeeeenn £ 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
NYLCAP Mezzanine Partners |l1 GenPar GP,
NYLCAP Select Manager GenPar, LP ............... LLC .. | Qunership ... ..100.000 ... |New York Life Insurance Company .
NYLCAP Select Manager Il GenPar GP, LLC ..... . | Apogem Capital LLC .... Ownership .|New York Life Insurance Company .

NYLCAP Select Manager Il GenPar GP, L.P. .... |..CYM....]...... NIA....... NYLCAP Select Manager |l GenPar GP, LLC ... |Ownership ...
NYLCAP Select Manager Fund I1, L.P. ........... NYLCAP Select Manager Il GenPar GP, LP .... |Ownership ...

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

NYLCAP India Funding LLC . | Apogem Capital LLC Ownership .|New York Life Insurance Company .

NYLIM-JB Asset Management Co. LLC NYLCAP India Funding LLC .. Ownership ... ..[New York Life Insurance Company .

New York Life Investment Management India

Fund 11, LLC .oeeeeiiiiiiiieieeee LMS..LL NIA....... NYLIM-JB Asset Management Co., LLC ......... OWnership .oooooeeeeeeiiiiieieees ..100.000 ... |New York Life Insurance Company

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

Fund (FVCI) 1, LLC Fund |1, LLC Ownership ... .J..100.000 ... |New York Life Insurance Company .

NYLCAP India Funding I Il LLC Apogem Capital LLC .... Ownership ... ..100.000 ... |New York Life Insurance Company .

NYLIM-Jacob Ballas Asset Management Co.

| PP LS. NIA....... NYLCAP India Funding Il LLC .......evvvvnnnne OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ...24.660 ....|New York Life Insurance Company
NYLIM-Jacob Ballas Asset Management

NYLIM Jacob Ballas India Fund II1, LLC ....... LS. NIA....... Company 11, LLC woveeeeeeeeeeieeeeeeeeeeeeeeeees OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ..100.000 ... |New York Life Insurance Company

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

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

..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 .

AHF V ECI Aggregator LP .. . 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 Capital LLC . Ownership .. |New York Life Insurance Company .
Apogem Cardinal Co-Investment GP LLC ... Apogem Capital LLC ... Ownership ... .|New York Life Insurance Company .

Apogem Cardinal Co-Investment GP LLC ....... Ownership ...
. | Apogem Capital LLC .... Ownership
ARAF IV GP, LLC Ounership ...
Apogem Capital LLC .... Ownership ...
. |ASF VI1 GP, LLC .. Ounership
ASF VII GP, LLC Ounership ...
ASF VIT GP, LLC Ounership ...
. | Apogem Capital LLC . Ownership
BFO GP, LLC Ownership ...
Apogem Capital LLC ..oooveeeeiiiiiiiiiiiieeeees Ownership

Apogem Cardinal Co-Investment Fund, LP ....... .
ARAF IV GP, LLC
Apogem Real Assets Fund IV, LP .
ASF VII GP, LLC
Apogem Secondary Fund VII, LP ...
Apogem Secondary Fund VI Coinvestments LP .
Apogem Secondary Fund VII , LP .
BFO GP, LLC
BFO Apogem Private Markets LP ...
Tetra Opportunities Partners .........ccceeeens

.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New York Life Insurance Company .
.|New 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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84-2631913 .. BMG PAPM GP, LLC . Apogem Capital LLC .... Ownership ... .|New York Life Insurance Company .

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

BMG PA Private Markets LP ..
BMG Private Markets LP
Private Advisors Special Situations LLC .
PACD MM, LLC ..........

PA Capital Direct, LLC

.. | BMG PAPM GP, LLC .
.. | BMG PAPM GP, LLC ....
.. |BMG Private Markets (Cayman) LP
.. | Apogem Capital LLC .
.. |PACD MM, LLC ......
. |PACD MM, LLC ......

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

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

..[84-2641258 ..
.| 84-2106547 ..

ApCap Strategic Partnership | LLC . Other ... .. |New York Life Insurance Company .
. s PA Credit Program Carry Parent, LLC . .. | Apogem Capital LLC .... . | Ownership .|New York Life Insurance Company
82-1396530 .. PA Credit Program Carry, LLC .... .. |PA Credit Program Carry Parent, LLC .. | Ownership .|New York Life Insurance Company .
............... PACIF GP, LLC ..eeeeeniniiiiiiine . | Apogem Capital LLC ....... .. | Ownership .|New York Life Insurance Company

0001368975 .. . |PACIF GP, LLC ..

20-4877177 Private Advisors Coinvestment Fund, LP . . | Ownership .|New York Life Insurance Company .
| e | | e PACIF 11 GP, LLC . .. | Apogem Capital LLC . Ownership .|New York Life Insurance Company
..| 26-1662477 .. 0001489910 .. Private Advisors Coinvestment Fund II, LP ... [.. . |PACIF 11 GP, LLC .... . | Ownership .|New York Life Insurance Company .

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

Ownership
Ownership
Ownership ...

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

..|45-2591588 ..
..[45-2591860 ..
46-2548534 ..

PACIF 1 Carry Parent, LLC
PACIF I Carry, LLC ..........
PACIF 111 Carry Parent, LLC

E555555555555555555858585858

.......... 80-0916710 .. PACIF I Carry, LLC .. PACIF 111 Carry Parent, LLC . Ownership ... .|New York Life Insurance Company .
PACIF IV GP, LLC . . | Apogem Capital LLC .... Ownership .|New York Life Insurance Company
. N I ... |Private Advisors Coinvestment Fund IV, LP ... |.. PACIF 1V GP, LLC Ownership ... .|New York Life Insurance Company .
.......... . s . s ... |PACIF IV Carry Parent, LLC ... Apogem Capital LLC Ownership ... .|New York Life Insurance Company
PACIF IV Carry, LLC . . |PACIF 1V Carry Parent, LLC Ownership .|New York Life Insurance Company .
PAMMF GP, LLC Apogem Capital LLC Ownership ... .|New York Life Insurance Company
PA Middle Market Fund, LP PAMMF GP, LLC Ownership ... . ..|New York Life Insurance Company ........ [...NO.....[..... .....
............... PASCBF 11 GP, LLC s Apogem Capital LLC Ownership ... ..100.000 ... |New York Life Insurance Company . JUUUUT DU

Private Advisors Small Company Buyout Fund

20-4838202 .. THE, LP e LDE] e NIA....... PASCBF 111 GP, LLC oeeeeeeeiiieiiiiieeeeeeeeeees Ownership ..100.000 ... |New York Life Insurance Company

PASCBF IV GP, LLC ... e | DB e NIA....... Apogem Capital LLC .... Ownership ... .J..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 . . | Ownership .|New York Life Insurance Company

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

.. | Apogem Capital LLC .... Ownership
. | PASCPEF VI Carry Parent, LLC .. | Ownership
Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership ...

PASCPEF VI Carry Parent, LLC .
PASCPEF VI Carry, LLC ....

47-4523581 ..

PASCPEF VI GP, LLC ........ .|New York Life Insurance Company
Private Advisors Small Company

............................................................................ 46-4301623 .. | ......eeeeeee. |0001595889 .. | ..eeeiiiiiiiiiiiiiiiiiiiieennnn. [Equity Fund VI, LP o PASCPEF VI GP, LLC ...cevvveeeeeeeeeeeeeeeeeeeeee. | OWnErship .oeeeeeeeeiiiiiinnnnnnnnnnnnnd.. 100,000 ... [New York Life Insurance Company
Private Advisors Small Company Private

............................................................................ 98-1223903 .. | ....evvvveeen. |0001635254 .. | .eeeveeeiniiiiiiiiiiiiiinenennnn [Equity Fund VI, LP oo | OV O NTALLLL [PASCPEF VI GP, LLC weeeeeeeeeeeieieieeeeeeeeeeeee. | Ownership .oveeeeeieieieiiiieieennnnnnn . 100,000 ... [New York Life Insurance Company

......................................................................................................................................................... PASCPEF VI1 GP, LLC ...eevvveveeeveeneennnnennnnnnnns | DEuuiin] eee i NIALLL.... [ Apogem Capital LLC ......cceeevveveveeeeeeeeeeeee. [Ownership ...oooooooiiiiiiiiio....... ). 100.000 ... |New York Life Insurance Company
Private Advisors Small Company Private

............................................................................ 47-5430553 .. | .....coeeeee [0001657189 .. | eeieeiiienieeeiieeeeeee. |Equity Fund VI, LP oo | o DB | oot NTALL... [ PASCPEF V1T GP, LLC .eeveeveeeveeeieeeenee [OUNETShip oo §.. 100000 .. [New York Life Insurance Company

Private Advisors Small Company Private

........................... 98-1286549 .. 0001711424 .. Equity Fund VII, LP PASCPEF VI1 GP, LLC ... Ounership ... .J..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 ... .J..100.000 ... |New York Life Insurance Company
PASCPEF VIT1 GP LLC wevvvvveiveeeeieeeeeeeeeeeeeeees . Apogem Capital LLC ...ccoeevreveeeeeeeeieeenens Ownership ..100.000 ... |New York Life Insurance Company
Private Advisors Small Company Private

............................................................................ 82-2042371 .. | eveeeeeeeiinn | evveerniiiiininn | eeiiiiiiieieeeeeeeeees [EQUitY Fund VITL, LP oo | DB e NTALL.. [PASCPEF VITT GP LLC wovvveveeeveeeeeeeeeeeeeeeeee. | OWNEPShip weveeiiiiiiinnnnnnn . 100,000 ... [New York Life Insurance Company
Private Advisors Small Company Private
Equity Fund VIII, LP
PASCPEF IX GP, LLC

. | PASCPEF VIII GP LLC
Apogem Capital LLC ....

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

. | Qunership
Ownership ...

..[98-1417728 ..
84-1939809 ..




8L°€l

SCHEDULE Y

STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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) *
.......... ...| 84-1800282 .. PA Small Company Private Equity Fund IX, LP PASCPEF IX GP, LLC ... Ownership ..........ccceeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ... vl N0
.......... ..|98-1516465 .. PA Small Company Private Equity Fund IX, LP PASCPEF IX GP, LLC ... Ownership ..........cceeeeeeeeieeeeee..... ). 100.000 ... |New York Life Insurance Company ...
.......... Apogem Capital LLC .....ccceeeeeeeeeeeeeeeeeeeee. | OWNErShip .evvvvevevieeiiiiiiiinnnnnnnnnnnn .. 100,000 ... [New York Life Insurance Company ...
.......... Apogem Private Equity Fund X, LP ... APEF X GP, LLC ...eeeeeeenneiiiniiiiiniiiinnnneneees | OWNEShip o] 100,000 ... [New York Life Insurance Company ...
.......... Apogem Private Equity Fund X ... APEF X GP, LLC ...vvvvvveeeenenniniennnnnnnnnnnnnnns | OWNEPShIp wevviiiiiiiiiiiiiiiiiiiiinnnnnnnn ] 100,000 ... [New York Life Insurance Company ...
.......... . . | Apogem Capital LLC Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Apogem Private Equity Fund XI (Cayman), LP . APEF X1 GP, LLC ...eveeeeennnn | OWNEShIP wevviiiiiiiiiiiiiiiiiiininennennn ] 100,000 ... [New York Life Insurance Company ...
.......... Apogem Private Equity Fund XI, LP .. APEF X1 GP, LLC ... | OWNEPShip o] 100,000 ... [New York Life Insurance Company ...
.......... APEF XI Multi-Asset, LP Apogem Private Equity Fund XI, LP ........... |Ownership ..........cccceeeeuurnnnnnnnnnnnd.. 100,000 ... [New York Life Insurance Company ...
.......... APEF XI Directs, LP .oooeiiiiiiiiiiis Apogem Private Equity Fund XI, LP ........... |Ownership ..........ccccceeeiinnnnnnnnnn .. 100.000 ... [New York Life Insurance Company
Cuyahoga Capital Partners IV Management
............................................................................ 264331000 .. | eeeeeeierrrien | ereeeeeeeennieen | e DE.....[......NIA....... | Apogem Capital LLC ........ccccocoummnmnnnnnnnnnn | Ounership ..ooooooeiiiiiiiiiiiiiiiiieeeeee.f.. 100,000 ... [New York Life Insurance Company
Cuyahoga Capital Partners IV Management
............................................................................ 26-4331219 .. | .............. | 0001514824 tetteiieeiiieeeeeeeeeeeeeeeee... | Cuyahoga Capital Partners IV LP ..oooccooeeeeees | oo DB et NTAL el | GroUp LLC eeeeeiieiiiieeeeeeeeeeeeeeeeeeenn. [Other ] .. 0000 ... |New York Life Insurance Company
Cuyahoga Capital Emerging Buyout Partners
............................................................................ 26-3698069 .. | 3835342 ..... | ..eeeeeerereeinn | eneeeeeieneiiiiiiiieeeeeeeeeene. [ Management Group LLC .....oooeoiiiiiiiiiiiiieeee | DB NTALLLL... [ Apogem Capital LLC ... | Ownership .ooeeeiiiiiiiiiieenen .. 100,000 ... [New York Life Insurance Company
Cuyahoga Capital Emerging Buyout Partners LP Cuyahoga Capital Emerging Buyout Partners
.......... ..| 26-3698209 .. [3835351 ..... | .ieeeiriiiiinns Management Group LLC ........ccceeeeeeeeeeeeeeeees | Other oo} . 0.000 ... [New York Life Insurance Company ...
....................................................... PA Real Assets Carry Parent, LLC ... Apogem Capital LLC ...............ceeeeeennnnnn.. | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... PA Real Assets Carry, LLC ....cccceeunnnnnnnnnee PA Real Assets Carry Parent, LLC .. Ownership ..100.000 ... |New York Life Insurance Company ...
......................... PA Real Assets Carry Parent II, LLC .. | Apogem Capital LLC ........cceeeeennns . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... PA Real Assets Carry Il, LLC ... .. |PA Real Assets Carry Parent I, LLC . . | Ownership ... ..100.000 ... |New York Life Insurance Company
......................... PA Emerging Manager Carry Parent, LLC . | Apogem Capital LLC Ownership ... ..100.000 ... |New York Life Insurance Company
.......... PA Emerging Manager Carry, LLC U P PA Emerging Manager Carry Parent, LLC ..... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... J IR PA Emerging Manager Carry Parent II, LLC .... |..DE.....|......NIA....... [ Apogem Capital LLC ...............cceeveeeeeeeee. | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... 82-2884836 .. PA Emerging Manager Carry 11, LLC ..... .. |PA Emerging Manager Carry Parent |I, LLC . |Ownership ... ...|New York Life Insurance Company
.......... .. | Apogem Capital LLC .................. . | Ownership ... ..|New York Life Insurance Company
.......... 47-4146929 .. Richmond Coinvestment Partners |, LP . .|RIC I GP, LLC ....... . | Ownership ... ..|New York Life Insurance Company
.......... RIC | Carry Parent, LLC Apogem Capital LLC ... .... | Ownership ..|New York Life Insurance Company ...
............................................... RIC | Carry Parent, LLC ............ceevvveeeen. |Ownership ..|New York Life Insurance Company ...
.......... . | Apogem Capital LLC ... . | Ownership ... ...|New York Life Insurance Company
.......... Private Advisors Secondary Fund V, LP ........ PASF V GP, LLC .....eeveveeenenininnnnnnnnnnnnnnnnn. | Ownership ...|New York Life Insurance Company ...
.......... Private Advisors Secondary Fund V, LP ..... |Ownership ..|New York Life Insurance Company ...
.......... PASF V Carry, LLC ... PASF V GP, LLC ...eeeeeeneniniiniiiiiiiiiennnnennees | OWNEShip o] 100,000 ... [New York Life Insurance Company ...
.......... . PASF V Carry Parent, LLC .. Apogem Capital LLC Ownership ..100.000 ... |New York Life Insurance Company ...
.......... 84-3310049 .. . | Apogem Capital LLC Ownership ... ..100.000 ... |New York Life Insurance Company
.......... ..| 84-3090059 .. PA Secondary Fund VI, LP PASF VI GP, LLC ....ccoeeeeeeeeeeeeeennnnnnnn. | Ownership ..100.000 ... |New York Life Insurance Company ...
......................................... PA Secondary Fund VI Coinvestments, LP ....... PASF VI GP, LLC ....cceeeeeennnnnnnnnnnnnnnnnn | Ownership ...68.140 ....|New York Life Insurance Company ...
......................................... PA Secondary Fund VI, LP .....covvvvviviiiiiinnnns PASF VI GP, LLC ....ccoeeeeeeeeeeeeeennnnnnnn. | Ownership ...68.140 ....|New York Life Insurance Company ...
.......... Apogem Capital LLC ... . | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Private Advisors Real Assets Fund, LP . | PARAF GP, LLC . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... PARAF Carry Parent, LLC Apogem Capital LLC ... <. |Ownership ..ooooeeeeeieiiiiiiiiiieeee...J.. 100,000 ... |New York Life Insurance Company ...
.......... PARAF Carry Parent, LLC ..........ccvvvvvvennnns |OWNEIShIp wevvvviiiviiiiiiiiiiiiinnnnnnnnnn . 100,000 ... [New York Life Insurance Company ...
.......... . Apogem Capital LLC .....ceeeeeeeeeeeeeeeeeeeeeeee. | Ownership ..oeeeeeiiiiiiiiiiiiiiiiiieneennn].. 100,000 ... [New York Life Insurance Company ...
Private Advisors Small Company Coinvestment
............................................................................ 47-5230804 .. [ .....coeeeenn [0001660017 . | coereeieeeiee e reveeenereeenineesseeesereessnnessseessoneenss | oo DEuvees| coeese NIALooo. [PASCCIF GP, LLC woovniviieiiieeieeeeieeeeeeens [OUNETSiD o2 £ 100,000 .. [New York Life Insurance Company ........ |....NO.....|.oo wooee
Private Advisors Small Company Coinvestment
............................................................................ 81-4614299 .. [ ............. [0001691962 .. | ooevevrveeiiieeeieeeieenne ceeeenereennvneessneeseneessineesones | o2 DEeven] ceeeee NTAC oo  |[PASCCIF GP, LLC woveveeeeieeeieeeeieeeeveeeeee | OWNETSHIP i . 100,000 .. | New York Life Insurance Company ........ [...NO....].coo oo
........................................................................... . DE.....]......NIA....... [ Apogem Capital LLC ... Ownership ..........ccceeeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ... N0 e
......................................... PA Small Company Coinvestment Fund I, LP ... |..DE.....|......NIA....... [PASCCIF Il GP, LLC ... Ownership ................eeeeeee.....J.. 100.000 ... |New York Life Insurance Company ... N0
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PA Small Company Coinvestment Fund Il LP .... |..CYM.... PASCCIF Il GP, LLC Ownership ... .|New York Life Insurance Company . ....No
PASCCIF Carry Parent, LLC .............. .. DE... .. | Apogem Capital LLC . . | Ownership .|New York Life Insurance Company . ....N0..
47-5472308 PASCCIF Carry, LLC ..... ..DE .. |PASCCIF Carry Parent, LLC . . | Ownership .|New York Life Insurance Company . ....N0..
82-3120890 PARAF |1 GP LLC .|..DE .. | Apogem Capital LLC .... Ownership .|New York Life Insurance Company . ....N0..
82-3541209 Private Advisors Real Assets Fund Il LP .. ..DE . |PARAF 11 GP LLC ........ weeeee.. |Ownership .|New York Life Insurance Company . ....N0..
82-3541209 PA Contract Resources, LLC .... ..DE .. |Private Advisors Real Assets Fund Il LP ... |Ownership .|New York Life Insurance Company . ....N0..
86-1973380 PARAF |11 GP LLC .............. .|..DE .. | Apogem Capital LLC .... . | Ownership .|New York Life Insurance Company . ....N0..
86-1678206 PA Real Assets Fund II1, LP .|..DE .. |PARAF 111 GP LLC . . | Ownership .|New York Life Insurance Company . ....N0..
87-1875231 SAF GP LLC wevvevvevvieeeeeeees ..DE .. | Apogem Capital LLC . . | Ownership .|New York Life Insurance Company . ....N0..
87-1371149 Social Advancement Fund, LP . |..DE .. |SAF GP LLC ............ . | Ownership .|New York Life Insurance Company . ....N0..
83-2670366 Washington Pike GP, LLC . ..DE .. | Apogem Capital LLC .... Ownership .|New York Life Insurance Company . ....N0..
83-2634832 Washington Pike, LP . .|..DE .. [Washington Pike GP, LLC . Ownership .|New York Life Insurance Company . ....N0..
84-5036706 RLP Fund GP, LLC ..... .|..DE . | Apogem Capital LLC ....... Ownership ..|New York Life Insurance Company . ....N0..
..| 84-5053710 .. RLP Fund, LP (RLPLP) .. ..DE . [New York Life Insurance Company .. Ownership ..[New York Life Insurance Company . ....N0..
84-5053710 .. RLP Fund, LP (RLPLP) .. ..DE RidgeLake Partners GP, LLC Ownership ... ..[New York Life Insurance Company . ... N0
RidgeLake Co-Investment Partners, LP
............................................................................ 88-2116464 .. | ..oevvvvvvvenn | wevvvvnninnnnnnn | i | (RLPCOLP) oooeiieiii | DB L NTALLLLL [RidgeLake Partners GP, LLC ................ee.. |OWnership ..oooooeeeeeeeiieiiiieieennnnnn e 100,000 ... |New York Life Insurance Company ........ |....NO.....]ece oois
......................................................................................................................................................... RLP Glacier Manager Investor LLC ............... |..DE.....|......NIA....... [RidgeLake Partners, LP (RLPLP) ............... |Ownership .......cccooeiiiiiiiiiiineneee ). 72,000 ... New York Life Insurance Company ........ |....NO....o| e ooin
RidgeLake Co-Investment Partners, LP
RLP Glacier Manager Investor LLC .. ..DE (RLPCOLP) Ownership ... ..|New York Life Insurance Company
RLP Glacier GP Investor LLC .. .. DE. . |RidgeLake Partners, LP (RLPLP) . . | Ownership ..|New York Life Insurance Company
RidgeLake Co-Investment Partners,
RLP Glacier GP Investor LLC DB s NIA....... (RLPCOLP) Ownership ... ..|New York Life Insurance Company
RLP Evergreen LLC LDE] e NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ... ..|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Evergreen LLC .|..DE (RLPCOLP) Ownership ... ..|New York Life Insurance Company
RLP Gemini LLC .... ..DE . |RidgeLake Partners, LP (RLPLP) . | Ownership .|New York Life Insurance Company
RLP Navigator LLC ... ..DE RidgeLake Partners, LP (RLPLP) .... Ownership ... .|New York Life Insurance Company
RLP Sigma LLC ..DE RidgeLake Partners, LP (RLPLP) .... Ownership ... .|New York Life Insurance Company
RLP Sunrise GP Investor LLC .. ..DE RidgeLake Partners, LP (RLPLP) .... Ownership ... ..|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Sunrise GP Investor LLC ..... (RLPCOLP) .eeeeeeeeeeeeeeeeeeeee e Ownership ... ..|New York Life Insurance Company
RLP Sunrise Manager Investor LLC .. RidgeLake Partners, LP (RLPLP) .... Ownership ... ..|New York Life Insurance Company
RidgeLake Co-Investment Partners, LP
RLP Sunrise Manager Investor LLC ............... LDE ] NIA....... (RLPCOLP) .o Ownership ..|New York Life Insurance Company ........ N0
RLP Triple GP Investor LLC ........ccoeeeeeeeenns LDE] e NIA....... RidgeLake Partners, LP (RLPLP) ............... Ownership ..[New York Life Insurance Company ........ N0 e
RidgeLake Co-Investment Partners, LP
RLP Triple GP Investor LLC DE.....[...... NIA....... (RLPCOLP) Ownership ... ..[New York Life Insurance Company . N0 e
RLP Triple Manager Investor LLC DE.....[...... NIA....... RidgeLake Partners, LP (RLPLP) .... Ownership ... ..[New York Life Insurance Company . N0
RidgeLake Co-Investment Partners, LP
RLP Triple Manager Investor LLC ................ LDE ] NIA....... (RLPCOLP) et Ownership ..|New York Life Insurance Company ........ N0
RidgeLake Co-Investment Partners, LP
RLP Fund 11 GP LLC wovveeeeeeeeeieiieeeeeeeeeeeeeees (RLPCOLP) vveeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeees 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 . | 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 ...ocooevrveeeeeieeeeneeeenns Ownership ... .|New York Life Insurance Company

The Hedged Strategies Fund LLC ..
The Hedged Strategies Fund LLC

NYLCAP Holdings ....ooovvvvvviiniiiiiiiiiiiiiienes M. NIA.......

. |Ex-Employees (3 Non-Managing Memebers)

APOGEM evieieeeeieeeeeeeeeeeeeeeeeeeeee s
New York Life Investment Management
HOldings LLC ..vvvveeeeeeeeiiiiiiia

Ownership

Ownership ...

Ownership

.. 100.000 ...

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

New York Life Insurance Company
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.......................................................................................... Jacob Ballas Capital India Private Limited . |..MUS.... NYLCAP Holdings (Mauritius) ... Ownership .....oeeeeeeeeeeeeeeeeeeee...)...23.300 ....|New York Life Insurance Company ... vl N0
......................................... Industrial Assets Holdings Limited ............ |..MUS.... NYLCAP Holdings (Mauritius) ... Ownership .....oooeeeeeeieiieiiieie...).28.020 ....|New York Life Insurance Company ... N0 e
......................................................................................................................................................... JB Cerestra Investment Management LLP ........ |..MUS NYLCAP Holdings (Mauritius) ........ccccccceee. |OWNErShip wevvviniiiiiiiiiiiiiinnnnnnn .. 12.580 ... New York Life Insurance Company ........ |....NO.....]eeee oin
New York Life Investment Management
............................................................................ 22-3704242 tevreeeee.... | 0001103598 eeeeeeieeeeeeeeeeaeeeeeeeee.. |NYLIM Service Company LLC ....ooooeeeeeeeeeeeeeees | DEiin] wene NIALLLLLLL [Holdings LLC oo [ Ownership oo, ). 100,000 ... |New York Life Insurance Company ........ |....NO.....|.eeee woeee
New York Life Investment Management
......................................................................................................................................................... NYL Workforce GP LLC ........ccvvvveveenennnnnnnnnn |2 DEeeiis] eee o NIALLL.... [Holdings LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | OWnErship coeeeeeeeeieiiiiieeieeeieeennnn .. 100,000 ... | New York Life Insurance Company ........ |....NO...oooeee oois
New York Life Investment Management
.......... New York Life Investment Management LLC ...... Holdings LLC .......cocvvvvvvunniinininvennennnnnnnn. | Ownership ..100.000 ... [New York Life Insurance Company ...
.......... NYLIM Fund Il GP, LLC . [New York Life Investment Management 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 ..... | 0001406803 Workforce Housing Fund | - 2007, LP ........... WFHG, GP LLC .....ceeeeeeeieiiiiieeeeeieeeeeeeeeee.. | Ownership ...50.000 ....|New York Life Insurance Company
New York Life Investment Management
....................................................................................... Index|Q Holdings LLC ......cceveeeiiiiiiiieeene Holdings LLC .......coeoiiiiiiiiieiiiiieeeeeeeeees [ OWnership oo, ] 100000 ... [ New York Life Insurance Company
New York Life Investment Management
.......... .| 02-0811751 .. 0001483922 .. IndexIQ LLC ..o Holdings LLC ......oooeiiiiiiiiieeiiiiieeeeeeeeens [ OWnership oo 1. 74.370 ....|New York Life Insurance Company ...
.......... 02-0811751 .. 0001483922 .. Index|Q LLC .. Index1Q Holdings Inc. . | Ownership .25.630 ....[New York Life Insurance Company
.......... IndexIQ Trust ..... IndexIQ LLC . . |Other ... ..0.000 .... |New York Life Insurance Company
.......... ..| 02-0811753 .. Index|Q Advisors LLC ....ovveeveiiiiiiieeeiiiins Index|Q LLC . | Ownership «.ooocceveeeeiiiiiieeeeinnnenn. . . 100,000 ... [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... New York Life Investments Active ETF Trust . Corporation .. | Ownership ...98.500 ....|New York Life Insurance Company ...
.......... NYLI CBRE Real Assets ETF ........cccccccuuennee . [New York Life Investment Management LLC ... |Ownership ... .84.010 ....|New York Life Insurance Company
.......... NYLI MacKay Core Plus Bond ETF ... New York Life Investment Management LLC ... |Ownership ...88.150 ....|New York Life Insurance Company ...
NYLI MacKay California Muni Intermediate ETF
......................................................................................................................... . DE.....].....NIA....... [New York Life Investment Management LLC ... |Ownership ...13.290 ....|New York Life Insurance Company
New York Life Insurance and Annuity
.......... Corporation .........ceeeeeeeeeeeeeeeeeeeeeeeeenn... | Ownership ...31.550 ....|New York Life Insurance Company ...
.......... MacKay High Income ETF . . [New York Life Investment Management LLC ... |Ownership ... .97.910 ....|New York Life Insurance Company
.......... Winslow Focused Large Cap Growth ETF . New York Life Investment Management LLC ... |Ownership ...78.070 ....|New York Life Insurance Company ...
.......... Winslow Large Cap Growth ETF .... New York Life Investment Management LLC ... |Ownership ...15.860 ....|New York Life Insurance Company ...
.......... MacKay Securitized Income ETF .... New York Life Investment Management LLC ... |Ownership ........ccccocevevviunnnnnnnnnnnd... 76.420 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
......................................................................................................................................................... NYLI MacKay Securitized Income ETF ............ DE.....[......NIA....... | Corporation .........ccceeeuuuummrumuuununnnnnnnnnnnn |OUNEISNIP wovviviiiiiiiiiiiiiiiieeeeeneennnf... 16,180 ... [ New York Life Insurance Company
New York Life Insurance and Annuity
.......... NYLI MacKay Muni Short Duration ETF ........... Corporation .....ooeveeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. |OWNErShip weveviiiiiiiiiieenen. J...86.930 ....[New York Life Insurance Company
.......... NYLI MacKay Muni Allocation ETF New York Life Investment Management LLC ... |Ownership .........cccccceeicnnnnnnnnnnnn]...90.610 ....[New York Life Insurance Company ...
.......... New York Life Investments ETF Trust . [New York Life Insurance Company .............. |Ownership ... .10.200 ....[New York Life Insurance Company
.......... NYLI 500 International ETF New York Life Investment Management LLC ... |Ownership .........cccccceoiinnnnnnnnnnnn]...53.620 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... NYLI Engender Equality ETF .........ccccuueneneee Corporation .....cceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. [ OWnership oo .. 72,810 ....[New York Life Insurance Company
NYLI FTSE International Equity Currency
.......... Neutral ETF .. [New York Life Investment Management LLC ... |Ownership ... . 7.570 .... |New York Life Insurance Company .
.......... NYLI Global Equity R&D Leaders ETF . [New York Life Investment Management LLC ... |Ownership ... .84.200 ....|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 ... .81.840 ....|New York Life Insurance Company
.......... NYLI Candriam U.S. Mid Cap Equity ETF .. .. [New York Life Investment Management LLC ... |Ownership ... .97.290 ....|New York Life Insurance Company
.......... NYLI Candriam U.S. Large Cap Equity ETF . . [New York Life Investment Management LLC ... |Ownership ... .89.730 ....|New York Life Insurance Company
.......... NYLI U.S. Large Cap R&D Leaders ETF ........... New York Life Investment Management LLC ... |Ownership ...........ccccceeuuunnneeee....]...98.500 ....[New York Life Insurance Company ...
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New York Life Investment Management Holdings New York Life Investment Management
......................................................................................................................................................... International .......cccooeiiiiiiiiiiiiii [ WLUK L NTALL L | Holdings LLC e | Quner Shp e £ 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
New York Life Investment Management Holdings New York Life Investment Management
......................................................................................................................................................... Il International ........oooooveeeeeeennnn [ LUK . NTAL...... |Holdings International ...............c..ccccccc. | Ounership .....ooeeeiiiiiiiiiiiiiiiieneeen.f.. 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... .....
New York Life Investment Management
......................................................................................................................................................... Candriam Group ..........cceeeeememmmmmmnnennnnnnnnnn | LUK oo oo NIALL.... [Holdings |1 International ...................... | Ownership ........ccocoeiiiiiiiiiiiennnnn ). 100,000 ... |New York Life Insurance Company ........ |....NO...oof .o ooin
......................................................................................................................................................... KTA Holdco ..vvvvvvvvvvvnnnnvennnnvnninnnvnvnnnennnnnnns | .LUXeuin) oo NIALL.. [ Candriam Luxembourg ........ccoceeeeeeennnnnn. [OWNErShip coveeeeiiiiiiiiiiiiieiiieeennnn ... 66,700 ... New York Life Insurance Company ........ |....NO.....|eeee oons
New York Life Insurance and Annuity
.......... KTA HOldCO wvvvvvvviiiiiiiiiiiiiii Corporation ........ccceeeeeeeeeeeeeeeeeeeeeeeenn... | Ownership ...33.300 ....|New York Life Insurance Company
.......... KILT GP S.a.r.l. ....... KTA Holdco . | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... KILT Partnership SCS . |KILT GP S.a.r. 1. . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... VIMA Management . KTA Holdco .... | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... VIMA Investment SCA .....ccooevvveeiiiiiiiieeeeeeen | e VIMA Management .................ccceeeeeeeeeeeee.. | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Kartesia Management S.2.r.1. .....ccccoeinnnnne KTA Holdco ...eeevvvveveeeieeiiiiiieeeeeeeeeeeeeeeee. | Ownership ...70.000 ....|New York Life Insurance Company ...
.......... Kartesia Management S.2.r.1. ...ccccoviinnnnnnnn VIMA Investment SCA .... . | Ownership ...20.000 ....|New York Life Insurance Company ...
.......... Kartesia Italy Branch ... . |Kartesia Management SA . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia Spain Branch .............cccceeeeinnnnnn Kartesia Management SA ... . | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Kartesia Netherlands Branch . Kartesia Management SA ... . | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Kartesia Germany Branch . . |Kartesia Management SA . | Ownership ... .|New York Life Insurance Company
.......... Kartesia France . |Kartesia Management SA . | Ownership ... .|New York Life Insurance Company
.......... Kartesia UK Ltd. . . |Kartesia Management SA . | Ownership ... .|New York Life Insurance Company
.......... Kartesia Belgium ............eeeeeeemeeeennniiiinnnnns Kartesia Management SA ... . | Ownership .|New York Life Insurance Company ...
.......... Kartesia Credit FFS ... Kartesia Management SA ... .. | Ownership ..|New York Life Insurance Company ...
.......... Kartesia GP 111 . Kartesia Management SA ... . |Ownership ......ccceeeeiiiiiiiiinnnnnnnn .. 100,000 ... [New York Life Insurance Company ...
Kartesia Credit Opportunities I11 S.C.A.,
......................................................................................................................................................... SICAV-SIF oo | LUK O NTALL [Kartesia GP O TTT Leeeeeen | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO...oof .o ooin
Kartesia Credit Opportunities 11 S.C.A.,
......................................................................................................................................................... Kartesia Securities .......ooooveeeeeeeeeeeeeeeenenns | LUK NTAL [ STCAVSSTF e | Ownership e ). 100,000 ... | New York Life Insurance Company ........ |....NO...oof . oonn
Kartesia Credit Opportunities 11 S.C.A.,
......................................... Kartesia 11 Topco S.a.r.l. ..oooeeeiiennnnn | LUK SICAV-SIF . | Ownership ......ccccceeunnennnennnnnnnnn].. 100.000 ... [New York Life Insurance Company ... N0 e
......................................... Kartesia GP IV ....coovveieccieenn | LUK Kartesia Management SA ... Ownership ..........ccceeeeeeeeeeeee....J.. 100,000 ... |New York Life Insurance Company ... N0
Kartesia Credit Opportunities IV SCS SICAV-
......................................................................................................................................................... SIF oiieeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens | LUK e NTAGLLL [Kartesia GP IV Leeeeeeeiiiiiiiiiiiiiiiiiiieeeens | OWNETSHID i . 100,000 .. | New York Life Insurance Company ........ |....NO...oof.ee oonn
Kartesia Credit Opportunities IV SCS
......................................................................................................................................................... Kartesia Securities IV ....oooovveeeeeeeeeeeeeennnns | LUK et NTAL [ SICAV-SIF ceeeeeeeeeeeeeeeeeeeeeeeeeeeee. | Ownership coeeeeeeeeiiiiiiieeceieeeennnn. .. 100,000 ... | New York Life Insurance Company ........ |....NO...ooeeee oons
Kartesia Credit Opportunities IV SCS
.......... Kartesia IV Topco S.a.r.l. SICAV-SIF Ownership ..........cccceeeeeeeeeeee....J.. 100,000 ... |New York Life Insurance Company ...
.......... Kartesia Master GP . Kartesia Management SA ... Ownership ...........ceeeeeeeieeeeeee..... ). 100.000 ... |New York Life Insurance Company ...
.......... Kartesia Multi-Strategies SCS SICAV-RAIF .... Kartesia Master GP .................cceeeeunnnnnn. | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Kartesia Syndicated Holdco S.ar.1l. ....... . |Kartesia Multi-Strategies SCS SICAV-RAIF . |Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia Sponsorless Holdco | S.ar.l .......... [ .. Kartesia Multi-Strategies SCS SICAV-RAIF . |Ownership ..........cccceeevuurvnnnnnnnnnnd.. 100.000 ... [New York Life Insurance Company ...
.......... Kartesia Senior Participation 1 S.ar.1. ..... Kartesia Multi-Strategies SCS SICAV-RAIF . |Ownership ..........cccceeeeuuuunnnnnnnnnnd.. 100.000 ... [New York Life Insurance Company ...
.......... Kartesia Senior Strategies Holdco 1 S.ar. 1. Kartesia Multi-Strategies SCS SICAV-RAIF . |Ownership ..........ccocoeevuvvvnnnnnnnnnnd.. 100.000 ... [New York Life Insurance Company ...
Kartesia Senior Strategies Holdco 1 S.ar.I.
.......... Kartesia CLO | Designated Activity Company . |..IRL.... Ownership ...........cceeeeeeeeeeee....J.. 100,000 ... |New York Life Insurance Company ... N0
.......... Kartesia Credit Opportunities V Feeder SCS . |..LUX.... Kartesia Master GP ... Ownership ...........ceeeeeeeieeeeeee..... ). 100.000 ... |New York Life Insurance Company ... N0 e
Kartesia Credit Opportunities V Feeder SCS
.......... Kartesia Credit Opportunities V SCS ........... |..LUX.... Ownership ..........ccceeeeeeeeeeeeeee..... ). 100.000 ... |New York Life Insurance Company ... N0 e
.......... Kartesia Securities V. S.2.r. 1. .evvvvvvennnnnn | LUK Ownership ...........cceeeeeeeen......).. 100.000 ... |New York Life Insurance Company ... LNO e
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Kartesia Senior Opportunities | SCS, SICAV-
......................................................................................................................................................... RAIF eeeiieiiiieiieiieeeeeieeeeenennenennnnnnennnnnens | LUK e NIALLLLLL. [Kar tesia Master GP ......oooeeeeeeeeeeeeeeeeeeeee. | Ownership oo 1. 100,000 ... | New York Life Insurance Company ........ |....NO...oo e ooin
Kartesia Senior Opportunities | SCS,
.......... KASS Unleveled S.a.r.1. . SICAV-RAIF . | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... KSO | Topco S.a.r.l. .. . |KASS Unleveled S.a.r. 1. . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia Credit Opportunities V SCS .. |Kartesia Master GP ... Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia Securities V S.a.r.l. .oeveeeeennnnn |0 . |Kartesia Credit Opportunities V SCS . . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia Credit Opportunities VI Feeder SCS Kartesia Master GP ................ccceeeennnnnnn | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Kartesia Credit Opportunities VI SCS ......... Kartesia Master GP .................ccoeeeunnnnnn. | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Kartesia Securities VI SCS S.2.r.1. .. |Kartesia Credit Opportunities VI SCS . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia VI Topco S.?.r.1l. . |Kartesia Credit Opportunities VI SCS . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia Impact Fund | SCS . |Kartesia Master GP .........ccceeennnns . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia Impact | SV . Kartesia Impact Fund | SCS .................... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Kartesia Polystrategy Fund SCS SICAV-RAIF ... [.. Kartesia Master GP ................ccceeeeennnnnnn | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... KSO Evergreen S.ar.l. ..ooevveeiiiiiiiiiinnnnn. . |Kartesia Polystrategy Fund SCS SICAV-RAIF |Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia Senior Opportunities Il Feeder SCS . |Kartesia Master GP ... .... | Ownership ... ..100.000 ... |New York Life Insurance Company .
Kartesia Senior Opportunities I SCS SICAV Kartesia Senior Opportunities Il Feeder
.......... RAIF eeeeiiieiiieeiieeieeeeneenenennnnmnnnmnnnnnnnn | e LUXeii et TR [ SCS s | OWnership ..100.000 ... |New York Life Insurance Company
Kartesia Senior Opportunities |l SCS SICAV
.......... KASS Unlevered Il S.ar.I. . |RAIF s . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... KSO Il Topco S.ar.l. ..... . | KASS Unlevered Il S.ar.l. . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Kartesia Asset Finance 111 GP S.ar.|l. Kartesia Master GP .... | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Kartesia Asset Finance |11 SCA SICAV-RAIF .. Kartesia Asset Finance Il GP S.ar.l. ..... |Ownership ..100.000 ... |New York Life Insurance Company
Kartesia Asset Finance |11 Securitization
.......... Vehicle S.ar.l. .ovvvvevvvriieiniieiiiiinnininnennns | LUK Kartesia Asset Finance |11 SCA SICAV-RAIF |Ownership ..100.000 ... |New York Life Insurance Company
.......... Flexam Invest Asset Management .................. | ..FRA.... Kartesia Master GP . | Ownership ...51.000 ....|New York Life Insurance Company ...
.......... FIAMHD SAS ..o, ..FRA. .. |Flexam Invest Asset Management . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Flexam Invest France Management SAS ..FRA. L|FIAMHD SAS .o Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Flexam Tangible Asset Income Fund Il SLP .... |..FRA. . |Flexam Invest France Management SAS . . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Flexam Invest Lux Management S.2.r.1. ........ |..LUX.... FIAMHD SAS .....ceeeeiiiieieeeeeeeeeeeeeeeeeeeee.. | Ownership ..100.000 ... |New York Life Insurance Company ...
Flexam Tangible Asset Income Fund S.C.A.,
.......... SICAV-RAIF .eeeiiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeees | LUK Flexam Invest Lux Management S.?.r.1. ..... |Ownership ...........ccccoeiiiiiinnnnnnnnn .. 100.000 ... [New York Life Insurance Company
Flexam Tangible Asset Income Fund S.C.A.,
.......... Flexam Invest Operations S.2.r.1. ............. |..LIX SICAV-RAIF .ooeiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeee. | Ownership .oeeeeeiiiiiiiiiiiiieeeeee .. 100,000 ... [New York Life Insurance Company
Flexam Tangible Asset Income Fund S.C.A.,
.......... Flexam Invest Finco 2020 S.?.r.1. ............. |..LUX.... SICAV-RAIF Ownership ..........cceeeeeeeeeeeeeee..... ). 100.000 ... |New York Life Insurance Company ...
.......... Flexam Invest France Management Il SAS ....... |..FRA.... FIAM HLD SAS .. .... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Sharia Leasing Fund | SLP . LFRA.... Flexam Invest France Management Il SAS .... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Candriam Luxco S.a.r.l. .... ..LUX. . [Candriam Group ........eevvvvvvevvvrnennnnns . | Qunership ... ..100.000 ... |New York Life Insurance Company
.......... Candriam Luxembourg (CANLUX) ..LUX. . |Candriam Group .. .. | Qunership ... .63.000 ....|New York Life Insurance Company
.......... Candriam Luxembourg (CANLUX) .........eeevevennnnn | LUK Belfius Bank .... |Ownership ...33.000 ....|New York Life Insurance Company ...
Senior Employees (+1 share held by Candrianm
.......... Candriam Luxembourg (CANLUX) .........eeevvvevnnnn |..LUX Luxco S.a.7.1.) wreriiiiriiiiininniinnneenenee. | OWNEIShIP Luvviiiiiiiiiiiiiiiiinnnnenndee. 4,000 ... [New York Life Insurance Company
.......... Candriam Belgium .... LBEL.... Candriam Luxembourg .. . [Ownership ....ooooeiiiiiiiii .} 100000 ... | New York Life Insurance Company ...
.......... Candriam France ... .FRA.... Candriam Luxembourg .. . [Ownership .....oooeeieiiiiiiiiiiiiiiiii...J.. 100,000 ... | New York Life Insurance Company ...
.......... Candriam K Establishment . ..GBR.... Candriam Luxembourg .. . | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Candriam Germany Branch . . | Candriam Luxembourg .. . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Candriam US Branch Candriam Luxembourg .. . [Ownership ..o} 100000 ... | New York Life Insurance Company ...
.......... Candriam Spain Branch ............cccceeevinnnnnnns . Candriam Luxembourg .. . [Ownership ....cooeeveiiiiiiiiiiiiiiiiiii...J.. 100000 ... | New York Life Insurance Company ...
.......... Candriam Netherlands Branch ...................... | .NLD.... Candriam Luxembourg .. . [Ownership .......coeeeeeeeieiiiiiieee.....J.. 100.000 ... | New York Life Insurance Company ...
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Candriam MENA Branch ..ARE.... Candriam Luxembourg Ownership ... .|New York Life Insurance Company .

Candriam Nordic Branch ... .. |Candriam Luxemborug ... .. | Ownership ..|New York Life Insurance Company .

Candriam Monétaire SICAV . |Cordius CIG ........... .. | Ownership . [New York Life Insurance Company .

Candriam Switzerland LLC . |Candriam Luxembourg . | Ownership .|New York Life Insurance Company .

Candriam GP ..ooovvvvveeeeieeeieeeeenns .. |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 ......uvveeeieieiieiiiiiiiiiineiieaaaes Candriam Luxemborug Ownership ... .|New York Life Insurance Company .

New York Life Insurance and Annuity

Candriam Private Assets ........ccccccvvruvvnnnns LUK NIA....... Corporation .oooeeeeeeeeeeeieiieieeeeee e Ownership ..|New York Life Insurance Company ........ vl N0
Candriam Private Assets Kartesia Credit

= LUK NIA....... Candriam Private Assets ........cccccceeeeens Ownership
Candriam Private Assets Kartesia Credit
|ELTIF ...

.. |Candriam Luxembourg
.. | Apogem Capital LLC .... Ownership
. | ATA Holdco Luxembourg S.?.r. 1 .. | Ownership
. |Andera Partners ........ .. | Ownership
. |Andera Expansion GP . | Ownership
. | Andera Expansion GP . | Ownership
.. |Andera Partners ..... Ownership
.. |Andera Smart Infra GP Ownership
.. |Andera Smart Infra GP Ownership
. |Andera Smart Infra GP Ownership
Andera Partners Ownership ...

5

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

CPA Kartesia Securities .
ATA Holdco Luxembourg S.7.r.1
ATA Holdco Luxembourg S.?2.r.1
Andera Partners ...
Andera Expansion GP .
Andera Expansion 3 S.L.P.
ANDERA EXPANSION 4 S.L.P
Andera Smart Infra GP ....
ANDERA SMART INFRA 1 S.L.P
ANDERA SMART INFRA 2 S.L.P
ANDERA SMART INFRA REMPLOI S.L.P ..
Terra Nea 1 GP

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

. | Ownership
. | Ownership

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

ACTO V S.L.P. ...
ACI GP

Acto V GP
Andera Partners ..

. | Ownership ...
Ownership ...

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

ACI 11 S.L.P. ... Ownership .|New York Life Insurance Company .
ACI Vintage Il S.L.P. ....... . | Ownership ... .|New York Life Insurance Company .
ACI Vintage I11 S.L.P. ......... . | Ownership ... .|New York Life Insurance Company .
ACI I, SCA SICAV-FIAR . . | Andera Partners Ownership .|New York Life Insurance Company .
Rio Holding Secondary Andera Partners Ownership ... .|New York Life Insurance Company .
Andera Partners Espafia SL .. Andera Partners Ownership ... .|New York Life Insurance Company .

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

I1ZNES SAS
Belfius Investment Partners ..
S.W.1.F.T. SCRL
Cordius ..

. |Candriam Luxemborug
Candriam Luxemborug
Candriam Luxemborug
. | Candriam Luxembourg (CANLUX)

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

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 .

EE5555555555555555555555555585858558

Cordius CIG
New York Life Insurance and Annuity
Corporation .... . | Ownership ...
.| Cordius CIG . .. | Ownership
Cordius CIG voooeeeeeeeeeeeeeennns .. | Ownership ...

Candriam Absolute Return ...

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

Candriam Bonds ...
Candriam Bonds ....
Candriam Bonds Capital Securities ...

. [New York Life Insurance Company .
. [New York Life Insurance Company .
. [New York Life Insurance Company .
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New York Life Insurance and Annuity
......................................................................................................................................................... Candriam Bonds Credit Alpha .........ccccccoeee | LUXeouu) s NTALLLLLLo [ Corporation e | Ownership e 30000 ... [ New York Life Insurance Company ........ |....NO...oof . ooin
......................................................................................................................................................... Candriam Bonds Emerging Markets ................ |..LUX....]......NIA....... [Cordius CIG ..........eeeeeeeieeineeeeeeeeeeeeeeeee.. | Ownership cooeeeeeeeeeeeeeieeeeeeeeeeeeee o 0.010 ... [ New York Life Insurance Company ........ |....NO....oeeee oonn
Candriam Bonds Emerging Debt Local Currencies
..................................................................................................................................................................................................................... LUK e NIAGLL [ Cordius CIG oo, | Ownership ceeeeeeeeeeeeeeeeieeeeeeeeeeee o 0.020 . | New York Life Insurance Company ........ |....NOoooeeeee oons
......................................................................................................................................................... Candriam Bonds Emerging Markets Corporate ... |..LUX....]......NIA....... [Cordius CIG ........ceeeereriiierieeeeeeanaaneeeaeee. | Ownership cooeeeeiiiiieieiiieieeeieeeee ). 0.020 ... [ New York Life Insurance Company ........ |....NO..oof e oonn
Candriam Bonds Emerging Markets Total Return
...................................................................... Cordius CIG ...ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenen.. | Ownership ... 0.010 .... |New York Life Insurance Company
.......... Candriam Bonds Euro Corporate 2036 . 'Cordius CIG .. . | Ownership ... 0.020 .... |New York Life Insurance Company ...
.......... Candriam Bonds Euro High Yield .. |Cordius CIG . | Ownership ... .0.080 .... |New York Life Insurance Company
.......... Candriam Bonds International .. |Cordius CIG . | Ownership ... .0.020 .... |New York Life Insurance Company
.......... Candriam Bonds Total Return . . | Cordius CIG . | Ownership ... . 0.010 .... |New York Life Insurance Company
.......... Candriam Bonds US Corporate ... Cordius CIG ... .. | Ownership ... 0.010 .... |New York Life Insurance Company ...
.......... Candriam Diversified Futures .......cccccceeeees Cordius CIG ...cceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenn.. | Ownership ... 0.200 .... |New York Life Insurance Company
New York Life Insurance and Annuity
.......... Candriam Equities L ...oooveeeeeeeeeeeiieeieeeee [ 1 Corporation ........ceeeeeeeeeeeeeieeeeeeeeeeeeee.. | Ownership ... 0.360 .... |New York Life Insurance Company
.......... Candriam Equities L Cordius CIG ... . | Ownership ... 0.000 .... |New York Life Insurance Company ...
.......... Candriam Equities L Australia . . | Cordius CIG . | Ownership ... . 0.010 .... |New York Life Insurance Company
.......... Candriam Equities L EMU Cordius CIG . | Ownership ... 0.020 .... |New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Equities L ESG Market Neutral Edge Corporation ... . |Ownership ..ccooeeeeeiiiiiiiiiiiiinnnnnnn ... 95,870 ....[New York Life Insurance Company ...
.......... Candriam Equities L ESG Market Neutral Edge Cordius CIG ... . |Ownership ....cccceeeiiiiiiiiiinnnndee. 0.030 ... [New York Life Insurance Company ...
.......... Candriam Equities L Europe Cordius CIG ... . | Ownership ... 0.020 .... |New York Life Insurance Company ...
.......... Candriam Equities L Europe Edge .. .. |Cordius CIG . | Ownership ... . 0.010 .... |New York Life Insurance Company
.......... Candriam Equities L Europe Innovation ........ .. |Cordius CIG . | Ownership ... .... |New York Life Insurance Company
.......... Candriam Equities L Europe Optimum Quality . .| Cordius CIG . | Ownership ... ... |New York Life Insurance Company
.......... Candriam Equities L European Autonomy ........ Cordius CIG ... . | Ownership .. [New York Life Insurance Company ...
.......... Candriam Equities L Global Income Cordius CIG ... . | Ownership .. [New York Life Insurance Company ...
.......... Candriam Equities L Japan Edge ...... . | Cordius CIG . | Ownership ... .. [New York Life Insurance Company
.......... Candriam Equities Merger Arbitrage Cordius CIG ... . | Ownership . [New York Life Insurance Company ...
Candriam Equities L Risk Arbitrage
.......... Opportunities .LUX... Cordius CIG ... . | Ownership ... |New York Life Insurance Company ...
.......... Candriam Equities L US Edge . ..LUX. . | Cordius CIG . | Ownership ... .. [New York Life Insurance Company
.......... Candriam Equities L World Edge ... .LUX... Cordius CIG . | Ownership . [New York Life Insurance Company ...

Candriam Equities L World Edge ..................
Candriam Fund Sustainable Euro Corporate
Bonds Fossil Free .......cccoocieiiiiiiiiinnnenee

Candriam Impact One
Candriam L ............
Candriam L Alternative Multi-Strategies .....
Candriam L Dynamic Asset Allocation
Candriam L Multi-Asset Income & Growth .
Candriam M ...
Candriam M Impact Finance

Candriam Money Market
Candriam Money Market Euro
Candriam Money Market Euro AAA
Candriam Money Market USD Sustainable ...

LUK

JRILV) GO U NIA.......

.| Cordius CIG

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

.| Cordius CIG

New York Life Insurance and Annuity
Corporation ...oeeeeeeeeeeeeeeeeeeeeeee e
Cordius ClG ..veveveeereeeiree e
New York Life Insurance and Annuity

Corporation

Cordius CIG ...
Cordius CIG ...

Cordius CIG ...
Candriam Money Market ..

Candriam Money Market ..

Ownership

Ownership

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

. | Other

..|New York Life
. |New York Life

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

. |New York Life

Insurance Company

Insurance Company

Insurance Company ...

Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company ...
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.......... Candriam Patrimoine Obli-Inter .................. | .LUX.... Cordius CIG ... . |Ownership .....ccooeveeeeiiiiiiiiiceeennn e 0.010 ... [New York Life Insurance Company ... vl N0
.......... Canrdriam Risk Arbitrage .........cccccoeeuunnnnnn | FRAL..L Cordius CIG ... . |Ownership ....cccceeeiiiiiiiiiiiiinenndee. 0.090 ... [New York Life Insurance Company ... N0 e
.......... Candriam Sustainable LLUX.... Cordius CIG ... . |Ownership ...ccoooeeeeeeiieiiiieiieeeenn . 0.020 ... [New York Life Insurance Company ... N0
.......... Candriam Sustainable Bond Global o |- LUX Cordius CIG ... .. | Ownership .....cccoeeiiiiiiiiiieinnnnndee. 0.020 ... [New York Life Insurance Company ... N0 e
.......... Candriam Sustainable Bond Global High Yield |..LUX Cordius CIG .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWNEPShIp oviiiiiiiiiiennnnn e, 0.030 ... [New York Life Insurance Company ........ |....NO.....].ee oonn

New York Life Insurance and Annuity
.......... Candriam Sustainable Bond Impact ............... |..LUX....]......NIA....... [Corporation ...........c.cceeeeeeeeee. | Ownership coveeeeeeeieeieeiieiieeeeeeeeen o 5.890 ... [ New York Life Insurance Company ........ |....NO......eee oonn
Candriam Sustainable Defensive Asset
.......... Allocation o|LLUX Cordius CIG ... . |Ownership .....ccooeveeeeiiiiiiiiiceeennn e 0.010 ... [New York Life Insurance Company ...
.......... Candriam Sustainable Equity Children . o] LLUK Cordius CIG ... . |Ownership ....ccceeeeiiiiiiiiiiinnnndee. 0.020 ... [New York Life Insurance Company ...
Candriam Sustainable Equity Emerging Market
.......... Ex-China .....ooooeiiiiiii | LUK Cordius CIG ... . | Ownership ... 0.020 .... |New York Life Insurance Company ...
.......... Candriam Sustainable Equity US ... ..LUX. . | Cordius CIG . | Ownership ... . 0.010 .... |New York Life Insurance Company
.......... Candriam Sustainable Equity Water oL Cordius CIG ... . |Ownership ....cccceeiiiiiiiiiiieennn ... 90,070 ....[New York Life Insurance Company ...
.......... Candriam Sustainable Equity Future Mobility |..LUX.... Cordius CIG ... . |Ownership ....cccoeeeveeeeeiiiieiiieeeedee. 0.010 ... [New York Life Insurance Company ...
.......... Candriam World Alternative ........ccccceveennnnn | LUK Cordius CIG ... . |Ownership ...coooeiiiiinnnnn ... 14,270 ....[New York Life Insurance Company ...
.......... Candriam World Alternative Alphamax .. LLUX.... Cordius CIG ... Ownership ....oooeeeeeeeeeeeeeeeeneeee. ). 14.290 ... New York Life Insurance Company ...
.......... Cleome Index Euro Long Term Bonds .. ..LUX. . |Cleome Index . | Qunership ... .0.140 .... |New York Life Insurance Company
.......... Cleome Index Short Term Bonds .| LLUX. Cleome Index Ownership ... 0.010 .... |New York Life Insurance Company ...
.......... Cleome Index World Equities ...........cceeeeeees | .LUX Cleome Index Ownership ... 0.010 .... |New York Life Insurance Company
New York Life Insurance and Annunity
.......... NYL GF s | LUK e NTAGLLLLLL [ Corporation coeeeeeeeeeeeeiiiiiiiiiiiieeeeeeeeeeeeee. [Ownership oo ).28.030 ....|New York Life Insurance Company
New York Life Investment Management
.......... NYL GF LUX.... Holdings LLC .. Ownership .....oooeeeeeeieeieieeiee.. )0 15.210 ... New York Life Insurance Company ...
.......... NYL GF LLUX.... Cordius CIG ... Ownership .....eeeeeeeeeeeeeeeeeeee.. ). 0.020 ... |New York Life Insurance Company ...
NYL GF AUSBIL Global Essential Infrastructure| New York Life Insurance and Annuity
...................................................................... LUKl NTAG [ Corporation ceeeeeeeeeeeeeeeeccceeeeeeeeeeeeeeeeeeees [ OWnership oo )00 48,950 L. | New York Life Insurance Company
NYL GF AUSBIL Global Essential Infrastructure New York Life Investment Management
...................................................................... LUKl NTA [Holdings LLC e | Ownership oo ) 12,130 L. New York Life Insurance Company
New York Life Investment Management
.......... NYL GF AUSBIL Global Small Cap LLUX.... Holdings LLC .. Ownership .....coeeeeeeeeeeeeeeeeeeee...)...99.180 ....|New York Life Insurance Company ...
.......... NYL GF AUSBIL Global Small Cap LUX.... Cordius CIG . | Ownership ... 0.020 .... |New York Life Insurance Company ...
New York Life Investment Management
.......... NYL GF US High Yield Corporate Bonds .......... | ..LUX.... Holdings LLC .. Ownership ......oooeeeeeeeeieiieeeie. . ). 13.750 ... New York Life Insurance Company ...
.......... NYL GF US High Yield Corporate Bonds . ..LUX. .. |Cordius CIG . | Ownership ... . 0.300 .... |New York Life Insurance Company
.......... Paricor .....oooeeeeeieeens ..BEL. . | Cordius CIG . | Ownership ... . 0.070 .... |New York Life Insurance Company
.......... Paricor Patrimonium ... ... |..BEL.... Cordius CIG ... . | Ownership ... 0.070 .... |New York Life Insurance Company ...
.......... IndexIQ .o [ LXK Cordius CIG Ownership ... 0.470 .... [New York Life Insurance Company
Index|Q Factors Sustainable Corporate Euro
.......... Bond ..ooeeiiiiiii | LK Cordius CIG Ownership .......oooeeeeeeiieiieie. ). 0.490 ... |New York Life Insurance Company
.......... Index|Q Factors Sustainable Europe Equity ... [..LUX.... Cordius CIG ... . | Ownership «oooveeveeeeiiiiiieeeeennennn ). 0.580 ... [New York Life Insurance Company ...
.......... Index|Q Factors Sustainable Japan Equity .... [..LUX.... Cordius CIG ... . |Ownership ..ooooceeeiiiiiiiieeeiiinn . 0.270 L. [New York Life Insurance Company ...
Index|Q Factors Sustainable Sovereign Euro
.......... ..LUX. . | Cordius CIG . | Ownership ... .2.270 .... |New York Life Insurance Company
.......... CGH UK Acquisition Company Limited . ..GBR. . | Candriam Group .. | Qunership ... ..100.000 ... |New York Life Insurance Company
.......... Tristan (Holdings) Limited ..GBR.... CGH UK Acquisition Company Limited ......... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... EPISO 3 Feeder (GP) Limited . 'Tristan (Holdings) Limited ... Ownership ...40.000 ....|New York Life Insurance Company ...

EPISO 3 Feeder LP ...............
Tristan Equity Partners (GP) Limited
Tristan Equity Partners LP

Tristan Capital Partners Holdings Limited ... [..

.. |EPISO 3 Feeder (GP) Limited ...
.. |CGH UK Acquisition Company Limited ..
.|Tristan Equity Partners (GP) Limited

. | Ownership ...

CGH UK Acquisition Company Limited .........

Ownership ...
Ownership ...

Ownership

.|New York Life Insurance Company
.|New York Life Insurance Company
..|New York Life Insurance Company
..|New York Life Insurance Company ...
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.......... Tristan Capital Partners Holdings Limited ... |..GBR.... Tristan Equity Partners LP .................... |Ownership ........ccccoeevvurnnnnnnnnnnnnd...20.000 ....[New York Life Insurance Company ... vl N0
.......... EPISO 3 Co-Investment (GP) Limited ............ Tristan Capital Partners Holdings Limited |Ownership ...........ccccccccoiunnnnnnnnnn.. 100.000 ... [New York Life Insurance Company ... ... No.
.......... EPISO 3 Co-Investments LP ........ccccvvvvvnnnnns EPISO 3 Co-Investment (GP) Limited ......... |Ownership .........ccccceeevuurnnnnnnnnnnd.. 100.000 ... [New York Life Insurance Company ... ..No
.......... TIPS One Co-Investment GP Sarl .................. | .. Tristan Capital Partners Holdings Limited |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... TIPS Co-Investment SCSp TIPS One Co-Investment GP Sarl ............... |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... TCP Incentive Partners (GP) Sarl .|Tristan Capital Partners Holdings Limited |Ownership ... ..100.000 ... |New York Life Insurance Company .. NO...
.......... TCP Incentive Partners SCSp .....ccceveeeeeeeeenn [ o0 TCP Incentive Partners (GP) Sarl ............ |Ownership ..100.000 ... |New York Life Insurance Company ... ... N0
.......... TCP Co-Investment GP Sarl ........ccccccuueennnee Tristan Capital Partners Holdings Limited |Ownership ..100.000 ... |New York Life Insurance Company ... ... No.
.......... TCP Co-Investment SCSp TCP Co-Investment GP Sar| (Luxembourg) .... [Ownership ..100.000 ... [New York Life Insurance Company ... ..No
.......... CCP 111 Co-Investment (GP) Limited . TCP Co-Investment SCSp (Luxembourg) ........ |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... CCP IV Co-Investment LP .... .|CCP 111 Co-Investment (GP) Limited .. Ownership ... ..100.000 ... |New York Life Insurance Company .. NO...
.......... EPISO 3 Co-Investment LP .. CCP 111 Co-Investment (GP) Limited ......... |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... EPISO 4 Co-investment LLP ........ccccevvvvvnnnnns CCP 111 Co-Investment (GP) Limited ......... |Ownership ..100.000 ... |New York Life Insurance Company ... ... N0
.......... EPISO 4 (GP) LLP ooeeeeeeeeeeeeeeeeeeeeeeeeeeee | . EPISO 4 Co-Investment LLP Ownership ..100.000 ... |New York Life Insurance Company ... ... No.
.......... EPISO 4 Incentive Partners LLP ... ..GBR.... Tristan Capital Partners Holdings Limited |Ownership ... 4.700 .... |New York Life Insurance Company ... ..No
.......... CCP 5 Co-Investment LLP .... .|Tristan Capital Partners Holdings Limited |Ownership ... ..100.000 ... |New York Life Insurance Company .. NO...
.......... Tristan Capital Limited .... . Tristan Capital Partners Holdings Limited |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... Tristan Capital Partners LLP ... ..GBR.... Tristan Capital Limited ................eeeeee.. |Ownership ...80.000 ....|New York Life Insurance Company ... ... No.
.......... CCP Il (GP) LLP ..GBR. .. |Tristan Capital Partners LLP . Ownership ... ....|New York Life Insurance Company ... No...
.......... CCP 111 Incentive Partners (GP) Limited ..GBR. ..|Tristan Capital Partners LLP .... .... | Ownership ... ...|New York Life Insurance Company ... No...
.......... CCP 111 Incentive Partners LP ..GBR. .|CCP 111 Incentive Partners (GP) Limited ... |Ownership ... ..|New York Life Insurance Company ... No...
.......... Curzon Capital Partners IIl (GP) Limited .... |..GBR.... Tristan Capital Partners LLP ................. |Ownership ..|New York Life Insurance Company ... ... No.
.......... COP 111 (GP) LLP weeeeeeeeieiiiiiiiieieieeeeeeeeeeee | LGBRLLLL Curzon Capital Partners |11 (GP) Limited . |Ownership ..[New York Life Insurance Company ... ... N0
.......... Curzon Capital Partners III LP ... ..LUX. ..|CCP 111 (GP) LLP Ownership ... ..|New York Life Insurance Company ... No...
.......... Curzon Capital Partners IV GP Limited ..GBR. .. |Tristan Capital Partners LLP .... Ownership ... ..|New York Life Insurance Company ... No...
.......... CCP IV (GP) LLP .oeeeeeeeiieeees ..GBR. . |Curzon Capital Partners IV GP Limited ..... |Ownership ... ....|New York Life Insurance Company ... No...
.......... Curzon Capital Partners ..GBR.... Curzon Capital Partners IV GP Limited ..... |Ownership ..|New York Life Insurance Company ... ... N0
.......... Curzon Capital Partners | -LUX.... Curzon Capital Partners IV LP . | Ownership ..|New York Life Insurance Company ... ... No.
.......... CCP IV Bolt FinCo S.a.r.l. ... ..LUX. .. |Curzon Capital Partners IV S.a.r.| . | Ownership ... .. ..|New York Life Insurance Company ... No...
.......... CCP IV IREF 1 Holding Sarl ..LUX. .. |Curzon Capital Partners IV LP Ownership ... ..100.000 ... |New York Life Insurance Company ... No...
.......... CCP IV IREF 1 ........ L ITA. .|CCP IV IREF 1 Holding Sarl .... Ownership ... ..100.000 ... |New York Life Insurance Company ... No...
.......... CCP IV Bolt 1 Sarl . e | LUK Curzon Capital Partners IV LP ... .... | Ownership ..100.000 ... |New York Life Insurance Company ... ... No.
.......... Stratford City Offices Jersey Unit ............ |..GBR.... CCP IV Bolt 1 Sarl .........ceeeeeeeeeeeeennnnn.. | Ownership ...50.000 ....|New York Life Insurance Company ... ... N0
.......... Stratford City Offices Jersey Unit . ..GBR. ..|CCP IV Bolt 2 Sarl ............... . | Ownership ... .50.000 ....|New York Life Insurance Company ... No...
.......... Bolt Nominee 1 Limited .. ..GBR. .. |Stratford City Offices Jersey Unit .. . | Qunership ... ..100.000 ... |New York Life Insurance Company ... No...
.......... Bolt Nominee 2 Limited ..GBR. . |Stratford City Offices Jersey Unit . | Ounership ... ..100.000 ... |New York Life Insurance Company ... No...
.......... CCP IV Bolt 2 Sarl | LLUX Curzon Capital Partners IV LP Ownership ..100.000 ... |New York Life Insurance Company ... ... N0
.......... CCP 1V Erneside Holding Sarl ........ccceeeeeeees | .LUX Curzon Capital Partners IV LP ................ |Ownership ..100.000 ... |New York Life Insurance Company ..No
The Forum, Solent, Management Company Limited
...................................................................... CCP 1V Solent Sarl Ownership ..100.000 ... |New York Life Insurance Company
.......... SBP Management Limited .......cooveeevveiiiiieiennn [ o0 CCP IV Solent Sarl Ownership ...27.830 ....|New York Life Insurance Company ...
.......... CCP IV (GP) Sarl ............. . |Curzon Capital Partners IV LP Ownership ... ..100.000 ... |New York Life Insurance Company
.......... CCP 1V Kerin Luxembourg Sar | .. |Curzon Capital Partners IV LP ... Ownership ... ..100.000 ... |New York Life Insurance Company
.......... CCP 1V SCSp ..evvveeee . |CCP IV Kerin Luxembourg Sarl (PUX) Ownership ... ...74.000 ....|New York Life Insurance Company
.......... Kerin Holding Sarl .. . CCP IV Kerin Luxembourg Sarl (PUX) ......... |Ownership ..100.000 ... |New York Life Insurance Company ...
.......... CCP IV UK Holding Sarl ....ccoeeeeeen | 1 Kerin 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
.......... 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 ...
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EPISO 3 Incentive Partners (GP) Limited ..... ..GBR.... Tristan Capital Partners LLP ................. Ownership ... .|New York Life Insurance Company .
EPISO 3 Incentive Partners LP .. ..GBR.... . |EPISO 3 Incentive Partners (GP) Limited ... |Ownership ..|New York Life Insurance Company .
EPISO 3 (GP) LLP ..GBR.... Tristan Capital Partners LLP ................. Ownership ... ..[New York Life Insurance Company .
European Property Investors Special
Opportunities 3 LP ..ocovvvvvvvvvviiiiiiiiiiiiieennns ..GBR.... EPISO 3 GP LLP .evvveeeeeieeiiiieeeieeieeiaes OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ..100.000 ... |New York Life Insurance Company ........ N0
European Property Investors Special
EPISO 3 L.P. weeeeiiiiiiiiiiiiiiiii e ..GBR.... Opportunities 3 LP .... Ownership ... .J..100.000 ... |New York Life Insurance Company .
EPISO 3 Luxembourg Holding S.a.r. | LUK .|EPISO 3 L.P. ............ .. | Ownership .100.000 ...|New York Life Insurance Company .
EPISO 3 Wave Holding S.a.r.l. ..cccoeeeeeeennnns LLUX EPISO 3 Luxembourg Holding S.a.r.l. ........ |Ownership ... .J..100.000 ... |New York Life Insurance Company .
EPISO 4 (GP) Il Sarl LU Tristan Capital Partners LLP ... Ownership ... .J..100.000 ... |New York Life Insurance Company .
EPISO 4 Student Housing SCSp . .LUX... .|EPISO 4 GP Il Sarl . | Ownership .100.000 ...|New York Life Insurance Company .
EPISO 4 (GP) LLP ..GBR.... Tristan Capital Partners LLP ... Ownership ... ..100.000 ... |New York Life Insurance Company .
European Property Investors Special
Opportunities 4 LP ...ooovveviiiiiiiiiiiiiiiiiiiieees ..GBR.... EPISO 4 GP LLP ..o OWnership ..ooooeeeeeeeiiiieieeees ..100.000 ... |New York Life Insurance Company
European Property Investors Special
EPISO 4 Caeser Holding Sarl ........ccoovvvveeneee ..GBR.... Opportunities 4 LP ....oooeviiiiiiiiiiiiiiiiinnnns Ownership ..ooooeeeeeeeiiii 100.000 ...|New York Life Insurance Company
Trophy Value Added Fund ........ccccoeennnnnnnn. LATALL EPISO 4 Caeser Holding Sarl .........ccceeeees OWnership «oooeeeeeeeeeeeeeeieeeeeee e .74.150 ....|New York Life Insurance Company
European Property Investors Special
EPISO 4 Luxembourg Holding Sarl ... LLUX Opportunities 4 LP Ownership ... ..100.000 ... |New York Life Insurance Company .
EP Office 1 Spzzo ..POL.... Powilse Power Station BV (NLD) . Ownership ... .|New York Life Insurance Company .
EP Office 2 Spzzo ... ..POL.... Powilse Power Station BV (NLD) .... Ownership ... .|New York Life Insurance Company .
EP Retail Spzoo ... ..POL.... . |Powilse Power Station BV (NLD) . . | Ownership .|New York Life Insurance Company .
EP Apartments Spzoo .... . |..POL.... Powilse Power Station BV (NLD) .... Ownership ... .|New York Life Insurance Company .
EP Hotel Spzoo .|..POL.... Powilse Power Station BV (NLD) .... Ownership ... .|New York Life Insurance Company .
EPISO 4 Twilight GP Limited . |..GBR.... . |EPISO 4 Luxembourg Holding Sarl .. | Ounership .|New York Life Insurance Company .
EPISO 4 Twilight LP ....|..GBR.... EPISO 4 Twilight GP Limited . | Ownership ... .|New York Life Insurance Company .
Twilight Ireland PRS Properties Eclipse DAC |..IRL.... EPISO 4 Twilight LP . | Ownership ... .|New York Life Insurance Company .
EPISO 4 West Holding Sarl | -LUX... .. |EPISO 4 Luxembourg Holding Sarl .. | Ownership ..[New York Life Insurance Company .
EPISO 4 Antrim Sarl .... LUK .. |EPISO 4 West Holding Sarl .... . | Ownership .|New York Life Insurance Company .
EPISO 4 Banbridge Sar | -LUX... .. |EPISO 4 West Holding Sarl .... . | Ownership .|New York Life Insurance Company .
EPISO 4 France Investments Sarl .LUX... . |EPISO 4 Luxembourg Holding Sar| . | Qunership ..[New York Life Insurance Company .
OPPCI EPISO 4 France Investments .. . |..FRA.... .. |EPISO 4 France Investments Sarl .. . | Ownership .|New York Life Insurance Company .
SAS VDF . .FRA.... .. |OPPCI EPISO 4 France Investments . . | Ownership .|New York Life Insurance Company .
SCI VDF . LFRA.... o [SAS VDF e Ownership .|New York Life Insurance Company .
EPISO 4 Switch Holding S.a.r.l. .LUX... .. |EPISO 4 Luxembourg Holding Sarl .. Ownership .|New York Life Insurance Company .
E4 Switch Norway AS ............. .| ..NOR... .. |EPISO 4 Switch Holding S.a.r.l. .. Ownership ..[New York Life Insurance Company .
EPISO 4 Pilgrim Holding S.a.r. | .LUX... .. |EPISO 4 Luxembourg Holding Sarl .. Ownership .|New York Life Insurance Company .
TP Property S.a.r.l. .. - LUX.L .. |EPISO 4 Pilgrim Holding S.a.r.| Ownership .|New York Life Insurance Company .
TB Property (Plymouth) Limited .... ... |..GBR.... .. |TP Property S.a.r.l. . Ownership .|New York Life Insurance Company .
TB Property Developments (Plymouth) Limited |..GBR.... .. |TP Property S.a.r.l. . . | Ownership .|New York Life Insurance Company .
EPISO 4 Lynx Holding S.a.r.l. .LUX... .. |EPISO 4 Luxembourg Holding Sarl . | Qunership ..[New York Life Insurance Company .
EPISO 4 Lynx S.a.r.l. .......... |- LUX.L. .. |EPISO 4 Lynx Holding S.a.r.l. .. Ownership .|New York Life Insurance Company .
EPISO 4 Lynx Marketing S.a.r.|. .LUX... .. |EPISO 4 Lynx Holding S.a.r.l. Ownership .|New York Life Insurance Company .
CCP 5 Pool Partnership GP Limited ..|Tristan Capital Partners LLP ... . | Ownership .|New York Life Insurance Company .
CCP 5 Pool Partnership SLP . |CCP 5 Pool Partnership GP Limited . | Qunership ..|New York Life Insurance Company .
CCP 5 GP LLP ..GBR.... Tristan Capital Partners LLP Ownership ... ..[New York Life Insurance Company .
........................... Curzon Capital Partners 5 Long-Life LP ....... |..GBR.... CCP 5 GP LLP (United Kingdom) ................ [Ownership ... . ..|New York Life Insurance Company .
........................... CCP 5 (GP) Sarl ..eeeeeeeeeeeeieeeeeeeeeeeeeeeeeeee | LK Curzon Capital Partners 5 Long-Life LP .... |Ownership ... .. 100.000 ... |New York Life Insurance Company .
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Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... SICAV-SIF oo | GBR) U NTALL [ CCP 5 (GP) Sarl oo | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO.ooo oo ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 1 Limited .......eeeeevevennn | eevvemennnd ceee NIALLLod [ SICAV=SIF Lo | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO..ooo oo ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 2 Limited ........eeeeveeennn | eevvenennnd coeee NIALLLo [ SICAV=SIF Lo | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO...oo oo oonn
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 3 Limited ........eeeeveeennn | eevvenennnd ceee NIALLLL [ SICAV=SIF oo | Ownership oo 1. 100,000 ... | New York Life Insurance Company ........ |....NO..ooof o ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 4 Limited ........eeeeveeennn | eevvenennnd coeeee NIALLLo [ SICAV=SIF L. | Ownership e 1. 100,000 ... | New York Life Insurance Company ........ |....NO...oof . ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 5 Limited .......eeeeeveeennn | eevvenennnd ceee NIALLLo [ SICAV=SIF L. | Ownership oo 1. 100,000 ... | New York Life Insurance Company ........ |....NO...oo . ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 6 Limited .........eeeveeeenn | eevveennnnd ceee NIALLLod [ SICAV-SIF Lo | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO..oof o oonn
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 7 Limited ........eeeeeeeennn | eevvvnennnd ceeee NIALLLo [ SICAV=SIF Lo | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO..oo .o oonn
Curzon Capital Partners 5 Long-Life SCA
......................................... CCP 5 Jersey Fragco 8 Limited .. SICAV-SIF ... Ownership ..........cceeeeeeeeeeeeeee..... ). 100.000 ... |New York Life Insurance Company ... N0 e
Curzon Capita
......................................................................................................................................................... CCP 5 Jersey Fragco 9 Limited ........eeeeveveenn | eevvemennnd ceee NIALLLo [ SICAV=SIF oo | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO...oof o oois
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 10 Limited .......cccoeenn | eevvvnnnnnd coeee NIALLLo [ SICAV=SIF o | Ownership e 1. 100,000 ... | New York Life Insurance Company ........ |....NO.ooo oo ooin
Curzon Capital Partners 5 Long-Life SCA
......................................................................................................................................................... CCP 5 Jersey Fragco 11 Limited .......cccocenn | eevvvnnnnnd ceeee NIALLLo [ SICAVSIF e | Ownership o). 100,000 ... | New York Life Insurance Company ........ |....NO..ooo oo oonn
Curzon Capital Partners 5 Long-Life SCA
.......... CCP 5 Long-Life Luxembourg S.a.r.l. .. SICAV-SIF ..oeeeiiiiieieiieeeeeeeeeeeeeeeeeeeeeeeee.. | 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 ..ccoeveeeeeeieiieieiiieieeeeeee, Tristan Capital Partners LLP ................. |Ownership ..100.000 ... |New York Life Insurance Company
European Property Investors Special
.......... Opportunities 5 LP ....eeevevvviieeeeernninneeeenns | LUK O NTALL | EPISO B (GP) Sarl coeeeeeiviceeeeiiiieeeeeennee. | Ounership ..100.000 ... |New York Life Insurance Company
European Property Investors Special
.......... EPISO 5 Luxembourg Holding S.a.r.!l. LLUX.... Opportunities 5 LP Ownership ..100.000 ... |New York Life Insurance Company ...
.......... EPISO 5 Portfolio GP S.a.r.l. ..LUX. .. |EPISO 5 Luxembourg Holding S.a.r.| Ownership ... ..100.000 ... |New York Life Insurance Company
.......... EPISO 5 Silver JV SCSp ..LUX. . |EPISO 5 Portfolio GP S.a.r.l. . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... Sterling Square Holdings S.a.r.l. .............. | .LUX.... EPISO 5 Silver JV SCSp .......ccccuuuunnnnnnnnn. | Ownership ..100.000 ... |New York Life Insurance Company ...
European Property Investors Special
.......... Opportunities 5 SCSp-SICAV-SIF ... LUX.... EPISO 5 (GP) Sarl Ownership ..........cceeeeeeeeeeeeeee..... ). 100.000 ... |New York Life Insurance Company ... N0 e
European Property Investors Specia
.......... E6 France Investments FPS-SICAV .. LFRA.... Opportunities 5 SCSp-SICAV-SIF ............... | Ownership .......cccccoeiinnnnnnnnnnnnn]..90.790 ....[New York Life Insurance Company ... N0 e
.......... EPISO 5 Co-Investment SCSp LLUX.... EPISO 5 (GP) Sar! ....cceevvvvveeeeeennunneeeee. [OWnership coeeveeeiiiiiiiiieiiiiinneee..J.. 100,000 ... |New York Life Insurance Company ... N0
.......... EPISO 6 (GP) S.a.r.l. ......... LUX.... Tristan Capital Partners LLP . Ownership ...........ceeeeeeeieeeeeee..... ). 100.000 ... |New York Life Insurance Company ... N0 e
.......... EPISO 6 Co-Investment SCSp ... LLUX.... EPISO 6 (GP) LLP Ownership .....ccccoecveeeeenninneeeeenn .. 100.000 ... |New York Life Insurance Company ... N0
European Property Investors Special
......................................................................................................................................................... Opportunities 6 SCSp SICAV-SIF .....oovveveenee | LUK NTALL | EPISO 6 (GP) LLP oeeiiieeeeieiieeceeeeeeee | Ownership woeeeeeiiiiieieiiiiiieeeenn.. . 100,000 ... |New York Life Insurance Company ........ |...NO.....f.oco i
European Property Investors Special
......................................................................................................................................................... EPISO 6 UK Investment Holdings Limited ....... |..GBR....]......NIA....... [Opportunities 6 SCSp SICAV-SIF ............... | Ownership ......ccoeoeeveeieeeeeeinneennnnn ... 64,000 ....|New York Life Insurance Company ........ |....NO.....]eeee oonn
......................................................................................................................................................... EPISO 6 Pegasus Holding Limited ................. | ..GBR....]......NIA....... [EPISO 6 UK Investment Holdings Limited .... |Ownership ...........ccceeeiiiiiiiiennnnnn ). 100,000 ... |New York Life Insurance Company ........ |....NO...oo oo ooin
Pegasus Investment Partners LLP (fka Pegasus
......................................................................................................................................................... Affordable Housing LLP) ........ccceevevvvveneennee. [..GBR....]......NIA....... [EPISO 6 Pegasus Holding Limited (UK) ....... |Ownership .........ccceeeeeeieiinnnnnnn.. ... 97.500 ....[New York Life Insurance Company ........ [...NO....of.eee ..onn
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.......... Pegasus Affordable Limited ... ..GBR.... Pegasus Affordable Housing LLP (LK) . Ownership ..........ccceeeeeeeeeeee.... ). 100,000 ... |New York Life Insurance Company ... vl N0
.......... Zen Housing Limited ..GBR.... Pegasus Affordable Limited (UK) Ownership ..........cceeeeeeeeieeeeee..... ). 100.000 ... |New York Life Insurance Company ...
.......... Zen Housing Investment Ltd. ..GBR.... Pegasus Affordable Limited ..................... |Ownership ...........ccceeeeveunnnnnnnnnnnd.. 100.000 ... [New York Life Insurance Company ...
.......... Zen Housing 2 Limited .. |..GBR.... Pegasus Affordable Limited ..............cceee.. |OWNErship .......coiiiiniiiinnnnnnnnnnn .. 100.000 ... [New York Life Insurance Company ...
.......... Zen Rented Limited .......ooovvvvvveivevniinneennnnn. | LGBR.LLL Pegasus Affordable Limited ..................... |Ownership ...........ccceeeevuuvnnnnnnnnnnd.. 100.000 ... [New York Life Insurance Company ...
.......... EPISO 6 Waterfall Top Holdings Lmited .. |..GBR. . |EPISO 6 K Investment Holdings Limited .... |Ownership ... .64.000 ....|New York Life Insurance Company
.......... EPISO 6 Waterfall LP ........ccevvvvvvvveeeeenennnn. | ..GBR.... EPISO 6 Waterfall Top Holdings Lmited ..... |Ownership ...64.000 ....|New York Life Insurance Company ...
.......... Waterfall HoldCo Limited ... ..GBR.... EPISO 6 Waterfall LP ............cceeeeeeeeeeeee. | Ownership .....eeeeeeeiiiiiiiiiiiinnnnnnnnn .. 100.000 ... [New York Life Insurance Company ...
.......... Waterfall PropCo Limited .. ..GBR.... Waterfall HoldCo Limited ...........ccevvveveee. |OWNErShip wevvvvviiiiiiiiiiiiiniinnnnnnnnnn .. 100,000 ... [New York Life Insurance Company ...
.......... Bury South Management Company Limited ... ..GBR.... Waterfall PropCo Limited ....................... | Ownership ......cccceeiiiiiiininnnnnnnnn]...39.000 ....[New York Life Insurance Company ...
.......... Crossway Management Company Limited .. ..GBR. . |Waterfall PropCo Limited . Ownership ... .16.000 ....|New York Life Insurance Company
.......... Turbine Management Company Limited .... ..GBR.... Waterfall PropCo Limited .... Ownership ...21.000 ....|New York Life Insurance Company ...
.......... EPISO 6 Phoenix JV LLP . |..GBR.... EPISO 6 K Portfolio GP Limited ... Ownership .......ccceeeeeeeeeeeeeeeee....)...50.000 ....|New York Life Insurance Company ...
.......... Phoenix Core Holdco Limited .. .. |..GBR.... EPISO 6 Phoenix JV LLP (LK) weee | Ownership ..o} 100.000 ... | New York Life Insurance Company ...
.......... Phoenix Core Propco Limited ........cceevveeeeeee. | ..GBR.... Phoenix Core Holdco Limited ................... |Ownership ..........ccccceeeeeeinnnnnnnnnnd.. 100.000 ... [New York Life Insurance Company
Phoenix Core Propco Limited (UK) - GP
.......... Cody TP Management Company Limited ............ |..GBR.... GUArantor ........cceeeeeeeeeeeeeseeeeeeeeeeeeeeeeeees | OWNEIShIp Lovviiiiiiiiiiiiiiiiinnnnnnnn .. 100,000 ... [New York Life Insurance Company
European Property Investors Special
.......... EPISO 6 Luxembourg Holding S.a.r.l. ..... LLUX.... Opportunities 6 SCSp .......eevvvvvvvveevennnnnn. | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... Phoenix Development Holding S.a.r.1. . ..LUX. .. |EPISO 6 Luxembourg Holding S.a.r.| . | Ownership ... .99.000 ....|New York Life Insurance Company
.......... Phoenix Development Holding S.a.r.l. . ..LUX. .| Third Party ... . | Ownership ... .1.000 .... [New York Life Insurance Company .
Phoenix Developmen .r.
.......... Phoenix DevCo S.a.r.l. ..... . |LLUX.. Ownership ..100.000 ... |New York Life Insurance Company ... ... N0
.......... EPISO 6 Spectre JV Sarl . ..LUX. .. |EPISO 6 Luxembourg Holding Sarl . | Qunership ... ..100.000 ... |New York Life Insurance Company ... No...
.......... EPISO 6 Spectre 1 Holding S.a.r.| ..LUX. . |EPISO 6 Spectre JV Sarl ........ . | Ownership ... ..100.000 ... |New York Life Insurance Company ... No...
.......... EPISO 6 Spectre 2 Holding S.a.r.1. . LUX.... EPISO 6 Spectre JV Sarl .........ccccevvvveeeen. | Ownership ..100.000 ... |New York Life Insurance Company ... ... No.
.......... EPISO 6 Spectre 3 Holding S.a.r.I. . LLUX.... EPISO 6 Spectre JV Sarl ........ccccvvvvvnnnnn. | Ownership ..100.000 ... |New York Life Insurance Company ... ... N0
.......... EPISO 6 Curado Holding S.a.r.l. ..LUX. .. |EPISO 6 Luxembourg Holding Sarl . | Qunership ... ..|New York Life Insurance Company ... No...
.......... Claybrook, S.L. ..ESP. .. |EPISO 6 Curado Holding S.a.r.l. . | Ownership ... ..|New York Life Insurance Company ... No...
.......... Barnfield Spain, S.L ..ESP. . |EPISO 6 Curado Holding S.a.r.l. . | Ownership ... .|New York Life Insurance Company ... No...
.......... EPISO 6 Macheth 2 Holding S.a.r.| LLUX.... EPISO 6 Luxembourg Holding Sar| Ownership .|New York Life Insurance Company ... ... N0
.......... Macbeth 4 SRL LBEL.... EPISO 6 Macbeth 2 Holding S.a.r.l. .. . | Ownership .|New York Life Insurance Company ... ... No.
.......... Montague 1 Sarl ... ..LUX. .. |EPISO 6 Romeo 2 Holding Sarl .... . | Ownership ... .|New York Life Insurance Company ... No...
.......... EPIS0 6 Moomin Holding Sarl ..LUX. .. |EP1SO 6 Luxembourg Holding Sarl . | Qunership ... ..|New York Life Insurance Company ... No...
.......... EPISO 6 Siem Holding Sar| . ..LUX. . |EPISO 6 Luxembourg Holding Sarl . | Qunership ... ..|New York Life Insurance Company ... No...
.......... EPISO 6 Siem Sarl .....cooeeeeeeeiiiiiiininnnn | LUK EPISO 6 Siem Holding Sarl Ownership .|New York Life Insurance Company ... ... No.
.......... EPISO 6 Emerald Holdings S.a.r.l. .. LUK EPISO 6 Luxembourg Holding Sarl .............. |Ownership ..[New York Life Insurance Company ... ... N0
.......... BCRE Leipzig Wohnen Nord B.V. .. ..LUX. .. |EPISO 6 Emerald Holdings S.a.r.l. (LUX) ... |Ownership ... .|New York Life Insurance Company ... No...
.......... BCRE Leipzig Wohnen Ost B.V. ..LUX. .. |EPISO 6 Emerald Holdings S.a.r.l. (LUX) ... |Ownership ... .|New York Life Insurance Company ... No...
.......... BCRE Leipzig West Ost B.V. ... ..LUX. . |EPISO 6 Emerald Holdings S.a.r.l. (LUX) ... |Ownership ... .|New York Life Insurance Company ... No...
.......... TAG Leipzig-Immobilien GmbH .... LLUX.... EPISO 6 Emerald Holdings S.a.r.l. (LUX) ... |Ownership .|New York Life Insurance Company ... ... N0
.......... EPISO 6 Platinum Hiding S.a.r.1 .. LUX.... EPISO 6 Luxembourg Holding Sar| .............. |Ownership .|New York Life Insurance Company ... ..No
.......... Frankurt Wohnland GmbH ..DEU. . |EPISO 6 Platinum Hlding S.a.r.l ... . | Ownership ... ..|New York Life Insurance Company ... No...
.......... EPISO 6 MB Holding S.a.r.1l ... o[ LUK L EPISO 6 Luxembourg Holding Sar| .............. |Ownership ..[New York Life Insurance Company ... N0 e
.......... MB Property 1 S.a.r.l .ovvveveneeiiiniiinininnnnnn | LUK EPISO 6 MB Holding S.a.r.| .................... |Ownership .|New York Life Insurance Company ... N0
.......... Hella Acquico GP S.a.r.l. ..occoooiiiiiiiiinn | LUK EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership .|New York Life Insurance Company ... N0 e
.......... Hella Acquico SCSp LLUX.... Hella Acquico GP S.a.r.l. ......ccccceeveeeenn. | Ownership .|New York Life Insurance Company ... ..No
.......... Hella Holding S.a.r.1. ..LUX. . |EPISO 6 Luxembourg Holding S.a.r.| Ownership ... .|New York Life Insurance Company .. NO...
.. No.

H Main Holding S.a.r.l. .ooeeveiieiiiieeeeenns

LUK

Hella Holding S.a.r.l. ....cccocuvvunnenn

. [Ownership

New York Life Insurance Company ...
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Raag Paddintgon Holdings Limited .
Raag Paddington Hotel Limited ..

QMK Paddington Limited .......coovvvvvveeeinnninne .

Raag Canary Wharf Limited

.. |Raag Hotels Limited ..
. |Raag Paddintgon Holdings Limited

Raag Paddington Hotel Limited .................
Raag Hotels Limited

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

Ownership
Ownership

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

1 2 3 4 13 14 15 16
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.......... HMain 1 S.a.r.l. e | LUK H Main Holding S.a.r.l. ....cccceeeeeeeeeeeenn. | OWNErship .ovvvveveveeevieenieniennnnnnnnnn .. 100,000 ... [New York Life Insurance Company ... vl N0
.......... HMain 2 S.a.r.l. oo | LUK H Main Holding S.a.r.l. ......cccceeeeeeeeeeeeee. | Ownership ...eeeeeiiiiiiiiiiiiiiiiiienneenn].. 100,000 ... [New York Life Insurance Company ... ... No.
.......... HMain 4 S.a.r.l. oo | LUK H Main Holding S.a.r.l. ....cccceeeeeeeeeeeenn. | OWNErship ..vvvveveeveeeeinenininnnnnnnnnnn .. 100,000 ... [New York Life Insurance Company ... ..No
.......... HMain 5 S.a.r.l. oo | LUK H Main Holding S.a.r.l. ...............cccceeee. | Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... HMain 7 S.a.r.l. oo | LUK H Main Holding S.a.r.l. ............cccunnnnnnn. | Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... olding S.a.r.| ..LUX. . |EPISO 6 Luxembourg Holding S.a.r.| Ownership ... ..100.000 ... |New York Life Insurance Company .. NO...
.......... ..DEU.... EPISO 6 Nexus Holding S.a.r.1. ........ . | Ownership ..100.000 ... |New York Life Insurance Company ... ... N0
.......... EPISO 6 Nexus MidCo S.a.r.l. ...ccceeeeeeeeeeeee. | LUK EPISO 6 Nexus Holding S.a.r.1. ........ . | Ownership ..100.000 ... |New York Life Insurance Company ... ... No.
.......... EPISO 6 Manor GP S.&.r.| ..oooevveeeeeeeeneeeeen | LUK EPISO 6 Luxembourg Holding S.a.r.l. . . | Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... EPISO 6 Manor JV SCSp .....eeemnmiens | LUK EPISO 6 Manor GP S.a.r.l . . | Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... EPISO 6 Manor Holding S.a.r.1. ..LUX. . |EPISO 6 Manor JV SCSp .. . | Ownership ... ..100.000 ... |New York Life Insurance Company .. NO...
.......... Manor Property S.a.r.l. .......... LUX.... EPISO 6 Manor Holding S.a.r.1. . | Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... Manor Devco Limited ..GBR.... EPISO 6 Manor Holding S.a.r.1. ........ . | Ownership ..100.000 ... |New York Life Insurance Company ... ... N0
.......... EPISO 6 Northface Holding S.a.r.1 oL EPISO 6 Luxembourg Holding S.a.r.l. ........ |Ownership ..100.000 ... |New York Life Insurance Company ... ... No.
.......... Northface 1 S.a.r.1. cooeeeeeiieiiiieieeeeeeeeeee | LUK EPISO 6 Northface Holding S.a.r.1. .......... |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... Northface 2 S.a.r.1. .. ..LUX. . |EPISO 6 Northface Holding S.a.r.1. .. .. | Ownership ... ..100.000 ... |New York Life Insurance Company .. NO...
.......... Northface 3 Fixtures S.a.r.l. .. LLUX.... EPISO 6 Northface Holding S.a.r.1. .......... |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... EPISO 6 Panther Co-Investment SCSp . EPISO 6 Luxembourg Holding Sar| .............. |Ownership ...92.150 ....|New York Life Insurance Company ... ... No.
.......... EPISO 6 Panther GP Limited ... .. |EPISO 6 Luxembourg Holding Sar| . | Qunership ... ..|New York Life Insurance Company ... No...
.......... EPISO 6 Panther JV SLP ..... .. |EPISO 6 Panther GP Limited . . | Ownership ... .|New York Life Insurance Company ... No...
.......... EPISO 6 Panther Hodco Limited .. . |EPISO 6 Panther JV SLP ...... .. | Qunership ... .|New York Life Insurance Company ... No...
.......... EPISO 6 Panther Property Limited EPISO 6 Panther Hodco Limited ................ |Ownership .|New York Life Insurance Company ... ... No.
.......... Point A Hotels (Web) Limited EPISO 6 Panther Property Limited .. Ownership .|New York Life Insurance Company ... ... N0
.......... Point A Hotels Limited ........ .. |Point A Hotels (Web) Limited .... . | Ownership ... .|New York Life Insurance Company ... No...
.......... Raag St. Andrew Hotel Limited .. |EPISO 6 Panther Property Limited Ownership ... .|New York Life Insurance Company ... No...
.......... Patrizia Hanover (St. Andrew) . |Raag St. Andrew Hotel Limited ... Ownership ... .|New York Life Insurance Company ... No...
.......... Raag Hotels Limited JUU EPISO 6 Panther Property Limited .. Ownership .|New York Life Insurance Company ... ... N0
.......... QMK Pub Westminster Limited .........ccccccoeeiis |0 Raag Hotels Limited .. Ownership .|New York Life Insurance Company ... ... No.
.......... RAAG OBS Limited .... .. |Raag Hotels Limited Ownership ... .|New York Life Insurance Company ... No...
.......... QMK OBS Limited .. .. |RAAG 0BS Limited . | Ownership ... .|New York Life Insurance Company ... No...
.......... Raag Dublin Limited .| QWK 0BS Limited .... . | Ownership ... .|New York Life Insurance Company ... No...
.......... QMK Dublin Limited . Raag Dublin Limited .. . | Ownership .|New York Life Insurance Company ... ... No.
.......... Raag Kensington Holdings Limited ............... Raag Hotels Limited Ownership .|New York Life Insurance Company ... ... N0
.......... Raag Kesington Hotel Limited ... .. |Raag Kensington Holdings Limited . | Ownership ... .|New York Life Insurance Company ... No...
.......... QMK Kensington Limited ..... .. |Raag Kesington Hotel Limited .. . | Ownership ... .|New York Life Insurance Company ... No...
.......... Raag lWlestminster Holdings Limited . |Raag Hotels Limited ........... Ownership ... .|New York Life Insurance Company ... No...
.......... Raag Wlestminster Hotel Limited Raag Westminster Holdings Limited . Ownership .|New York Life Insurance Company ... ... N0
.......... QMK Westminster Limited Raag Westminster Hotel Limited .. Ownership .|New York Life Insurance Company ... ... No.
.......... Raag Liverpool Street Holdings Limited .. .. |Raag Hotels Limited . | Ownership ... .|New York Life Insurance Company ... No...
.......... Raag Liverpool Street Hotel Limited ... .. |Raag Liverpool Street Holdings Limited .... |Ownership ... .|New York Life Insurance Company ... No...
.......... QMK Liverpool Street Limited ...... . |Raag Liverpool Street Hotel Limited . Ownership ... .|New York Life Insurance Company ... No...
.......... Ragg Kings Cross Holdings Limited .. Raag Hotels Limited Ownership .|New York Life Insurance Company ... ... No.
.......... Raag Kings Cross Hotel Limited ... Ragg Kings Cross Holdings Limited . Ownership .|New York Life Insurance Company ... ... N0
.......... QMK KX Limited ..ooooeeieeenenenne . |Raag Kings Cross Hotel Limited Ownership ... .|New York Life Insurance Company ... No...
... No....
... No....
...No
..No.
.. No.

QMK Canary Wharf Limited

Raag Canary Wharf Holdings Limited ..

Ownership

.|New York Life Insurance Company ...
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.......... . . . . .. |Raag Shoreditch Limited . Raag Hotels Limited .... |Ownership .....cccoeevvvvrrvrvnnnnnnnnnnnnn . 100,000 ... [New York Life Insurance Company ... vl N0

.......... QMK Shoreditch Limited Raag Shoreditch Limited .. Ownership ........ccceeeeeeeiiiiineee .. 100.000 ... |New York Life Insurance Company ... N0 e
.......... Raag Aberdeen Raag Hotels Limited .. Ownership ..........cceeeeeeeeeeeee....J.. 100,000 ... |New York Life Insurance Company ... N0
.......... QMK Management Limited .. . Raag Hotels Limited .. . [Ownership .....oooiiiiiiiiiiiiiiiiiiii.. 1. 100.000 ... |New York Life Insurance Company ........ [....NO.....|..... ...
.......... EPISO 6 Panther Co-Investment (GP) S.a.r.l . EPIS0B ....vvvveeeeennniiniiniiiiinnnnnnnnnnnnnnnnnnnns | OWNEISHIP Louuiiiiiiiiiiiiiiiinnnnnnn ] 100,000 ... [New York Life Insurance Company ........ |....NO......ee ooin

EPI1S0 6 Panther Co-Investment (GP) S.a.r.|

.......... EPISO 6 Tiger Co-Investment SCSp .......ccevee. e eeeeeeeeeeeeeeeeieiaeeaaaaaaaaaaaaaaaeeeen | OWnership ..100.000 ... |New York Life Insurance Company
.......... EPISO 6 Tiger GP Limited .. EP1S06 Ownership ..100.000 ... |New York Life Insurance Company ...
.......... EPISO 6 Tiger JV LLP ..... .. |EPISO 6 Tiger GP Limited . Ownership ... ..100.000 ... |New York Life Insurance Company
.......... EPISO 6 Tiger Hotels Limited .. |EPISO 6 Tiger JV LLP ... . | Ownership ... ..100.000 ... |New York Life Insurance Company
.......... easyHotel Limited ............... . |EPISO 6 Tiger Hotels Limited . . | Ownership ... ..100.000 ... |New York Life Insurance Company

easyHotel Top Holdco Limited ...
easyHotel New UK Mezz Holdco Limited ..........
easyHotel New UK Parent Holdco Limited
easyHotel New UK Master Holdco Limited ..
easyHotel New UK Limited ...
easyHotel France SAS
easyHotel Nice Holdings SAS ..
CGH SAS
SC Nice Hotel
SC Nice Hotel
easyHotel France Aubervilliers SAS .
easyHotel France Marseille Opco SAS
easyHotel France Marseille Propco SAS
easyHotel France Marseille Propco SAS ........
easyHotel Fira, S.L. .oooeeeiiiiiiiiiiiiiiiiiieieens
easyHotel Spain S.L. ....ccevvviviiiiiiiiiiiiiinns
easyHotel Spain Holdings S.L. .....
eH Barcelona Meridiana OpCo S.L. .
easyHotel Barcelona Maridiana PropCo S.L. ...
eH Alicante OpCo S.L. ............
easyHotel Alicante PropCo S.L.
eH Valencia OpCo S.L. ...
easyHotel Valencia PropCo S.L.
eH Madrid Fleta OpCo S.L. .oooeveveveeiiiiiieeenns .
easyHotel Spain Madrid Fleta PropCo S.L. ....

easyHotel Limited .. | Ownership
easyHotel Top Holdco Limited .................. Ownership
.. | easyHotel New UK Mezz Holdco Limited . | Ownership ...
.. | easyHotel New UK Parent Holdco Limited .... |Ownership ...
. |easyHotel New UK Master Holdco Limited .... |Ownership ...
easyHotel New UK Limited .................ol Ownership
easyHotel France SAS ........ooovviiiiiiiiiiinnnns Ownership
. | easyHotel Nice Holdings SAS . | Ownership ...
CGH SAS et Ownership
easyHotel Nice Holdings SAS ........ccccevveeee Ownership
easyHotel France SAS ........ooovviiiiiiiiieinnnns Ownership
easyHotel France SAS ........ceevvvvvvvivvivennnns Ownership
. | easyHotel France SAS ... .. | Qunership ...
easyHotel France Marseille Propco SAS ..... Ownership
easyHotel New UK Limited ..........coeeeeeiis Ownership
easyHotel Fira, S.L. .oooorvniiiiiiiiiiiiiinns Ownership
easyHotel New UK Limited ..........coeeeeeiis Ownership
. | easyHotel Spain Holdings S.L. . | Ownership ...
easyHotel Spain Holdings S.L. ................ Ownership
easyHotel Spain Holdings S.L. ................ Ownership
easyHotel Spain Holdings S.L. ................ Ownership
easyHotel Spain Holdings S.L. ................ Ownership
. | easyHotel Spain Holdings S.L. . | Ownership ...
easyHotel Spain Holdings S.L. ................ Ownership
easyHotel Spain Holdings S.L. ................ Ownership

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

..IRL.

.......... easyHotel Ireland HoldCo Limited .... .. |easyHotel New UK Limited ....... . | Ownership ... .|New York Life Insurance Company
.......... easyHotel Ireland Limited .... .. IRL. .. |easyHotel Ireland HoldCo Limited . | Ownership ... .|New York Life Insurance Company
.......... easyHotel UK Holdings Limited ..GBR. . |easyHotel New UK Limited .......... . | Ownership ... .|New York Life Insurance Company
.......... easyHotel Birmingham Limited ..................... [ ..GBR.... easyHotel UK Holdings Limited ................. |Ownership .|New York Life Insurance Company ...
.......... easyHotel Ipswich Limited ......................... [ ..GBR.... easyHotel UK Holdings Limited Ownership .|New York Life Insurance Company ...
.......... easyHotel Milton Keynes Limited ..GBR. .. |easyHotel UK Holdings Limited ... . | Qunership ... .|New York Life Insurance Company
.......... easyHotel Leeds Limited .... ..GBR. .. |easyHotel UK Holdings Limited ... . | Qunership ... .|New York Life Insurance Company
.......... easyHotel Cardiff Limited . ..GBR. . |easyHotel UK Holdings Limited ... . | Qunership ... .|New York Life Insurance Company
.......... easyHotel Liverpool Limited .. ..GBR... easyHotel UK Holdings Limited Ownership .|New York Life Insurance Company ...
.......... easyHotel Manchester Limited ... ..GBR... easyHotel UK Holdings Limited Ownership .|New York Life Insurance Company ...
.......... easyHotel Sheffield Limited .. ..GBR. .. |easyHotel UK Holdings Limited ... . | Qunership ... .|New York Life Insurance Company
.......... easyHotel Glasgow Limited .... ..GBR. . |easyHotel UK Holdings Limited ... . | Qunership ... .|New York Life Insurance Company
.......... easyHotel Shoreditch Limited ..................... [..GBR.... easyHotel UK Holdings Limited Ownership .|New York Life Insurance Company ...
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.......... easyHotel Croydon Limited .........cceevvveeeeeeen. [ ..GBR.... easyHotel UK Holdings Limited ................. |Ownership ..........ccccceeevunnnnnnnnnnnd.. 100,000 ... [New York Life Insurance Company ... vl N0
.......... easyHotel BidCo No. 1 Limited .............eeeee. [..GBR.... easyHotel New UK Limited .................ccce. | Ownership ......ccooeiiiiiiiiiinnnnnnnnn].. 100,000 ... [New York Life Insurance Company ... ... No.
.......... easyHotel BidCo No. 2 Limited ..............eee.. [..GBR.... easyHotel BidCo No. 1 Limited ................. |Ownership ..........ccccceeeviunnnnnnnnnnnd.. 100.000 ... [New York Life Insurance Company ... ..No
.......... Benelux Budget Hotel Holding (BBHH) B.V. .....|..NLD.... easyHotel BidCo No. 2 Limited ................. | Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... Benelux Budget Hotel Management (BBHM) B.V. |..NLD.... Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... AMSCCS Hotel B.V. ...eeeeeiiiiiiiinnes ..NLD. . | Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ... ..100.000 ... |New York Life Insurance Company .. NO...
.......... Benelux Hotel Exploitatie 1B.V. . .. |..NLD.... AMSCCS Hotel B.V. ......cevvvvvvvvvevveevennnnnnn.. | Ownership ..100.000 ... |New York Life Insurance Company ... ... N0
.......... DHCC Hotel B.V. .ooeeeiiiiiiiiis | LD Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ..100.000 ... |New York Life Insurance Company ... ... No.
.......... Benelux Hotel Exploitatie I1 B.V. .............. | .NLD.... DHCC Hotel B.V. ..cccceeeeeeeeeeeeeeeeeeennnnnnn. | Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... RDCC Hotel B.V. .ioeiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeee | LD Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... Benelux Hotel Exploitatie 11 B.V ..\LD. . |RDCC Hotel B.V. ..eceeeeeeeeeeeeeeeeeeeeeeeeee.. | Ounership ... ..100.000 ... |New York Life Insurance Company .. NO...
.......... AMSAB Hotel B.V. ...eeeeeeiieiiiiiiiiiiiiiiieenn | GNLD. Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... Benelux Hotel Exploitatie 4 B.V. . LNLD.... AMSAB Hotel B.V. ......ccevvvvvvvvviiieeeeeennnee.. | Ouwnership ..100.000 ... |New York Life Insurance Company ... ... N0
.......... Benelux Hotel Exploitatie 6 B.V. . LNLD.... Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ..100.000 ... |New York Life Insurance Company ... ... No.
.......... DHSCH Hotel B.V. ...ccoeeeeeeeieis .NLD.... Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... Benelux Hotel Exploitatie 7 B.V ..NLD. . |DHSCH Hotel B.V. ....ccocoiiiiiiiiinnnnnnnn. | Ounership ... ..100.000 ... |New York Life Insurance Company .. NO...
.......... Argent Office N.V. ...l .. |..BEL.... Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
.......... BHRE 4 (Masstricht) B.V. ... | LNLDL. Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ..100.000 ... |New York Life Insurance Company ... ... No.
.......... BHRE 1 B.V. teviiiiiiiiiiiieeeees ..\LD. .. |BHRE 4 (Masstricht) B.V . | Ownership ... ...|New York Life Insurance Company ... No...
.......... Benelux Hotel Exploitatie 8 B.V ..NLD. .. |BHRE 1 B.V. .. | Ownership ... ...|New York Life Insurance Company ... No...
.......... Benelux Hotel Exploitatie 5 N.V ..BEL. . | Benelux Budget Hotel Holding (BBHH) B.V. .. |Ownership ... ..|New York Life Insurance Company ... No...
.......... easyHotel Oxford OpCo Limited ..GBR.... easyHotel New UK Limited ....................... |Ownership ..|New York Life Insurance Company ... ... No.
.......... easyHotel Newcastle OpCo Limited ............... [..GBR.... easyHotel New UK Limited ....................... |Ownership ..|New York Life Insurance Company ... ...No
.......... TIPS One Incentive Partners GP Limited . ..|Tristan Capital Partners LLP .... . | Ownership ... ..|New York Life Insurance Company ... No...
.......... TIPS One Incentive Partners SLP .. | TIPS One Incentive Partners GP Limited .... |Ownership ... ...|New York Life Insurance Company ... No...
.......... TIPS One GP Sarl ..cceeeeeeeeeeieeieeens .|Tristan Capital Partners LLP . Ownership ... ...|New York Life Insurance Company ... No...
.......... Tristan Income Plus Strategy One SCSp ... TIPS One GP Sarl . [ Ownership ..|New York Life Insurance Company ... ... N0
.......... TIPS One Alpha Holdings Sarl ............c....... Tristan Income Plus Strategy One SCSp ..... |Ownership ..|New York Life Insurance Company ... ... No.
.......... TIPS One Alpha PV | Sarl ........ .. | TIPS One Alpha Holdings Sarl ....... . | Ownership ... ..|New York Life Insurance Company ... No...
.......... TIPS One Co-Investment GP Sarl ..|Tristan Capital Partners LLP . Ownership ... ..|New York Life Insurance Company ... No...
.......... TIPS One Co-Investment SCSp . .| TIPS One Co-Investment GP Sarl . | Ownership ... ..|New York Life Insurance Company ... No...
.......... CCP IV (GP) LLP Tristan Capital Partners LLP .... Ownership ....|New York Life Insurance Company ... ... No.
.......... Curzon Capital Partners IV (GP) Limited ..... Tristan Capital Partners LLP ................. [Ownership ..|New York Life Insurance Company ... ... N0
.......... CCP 5 GP LLP e ..|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 ... No...
.......... CCP 5 Pool Partnership SLP . CCP 5 Pool Partnership GP Limited ........... |Ownership ..100.000 ... |New York Life Insurance Company ... ..No
Tristan Capital Partners Asset Management
......................................................................................................................................................... Limited ....ooeeveeeeeeeeeeenenineenneennennennnnenennnns | .GBR....) ool NIAL..... [ Tristan Capital Partners LLP ................. |Ownership ........cccoeeiiiiiiiiiiiennnnn ). 100,000 ... |New York Life Insurance Company ........ |....NO...oo .o ooin
Tristan Capital Partners Asset Management
......................................................................................................................................................... TCP SPAIN, SL .eeeeeeeieeeeeeeeeeeeneeneenenneneeeeennn | ESPo ) U NTAG s [Limited weeeeen | OWNETShD e .. 64,500 ... New York Life Insurance Company ........ |....NO....of e ooin
Tristan Capital
......................................... TCP France ... ..GBR.... Limited ... Ownership ..........cceeeeeeeeeeeeeee..... ). 100.000 ... |New York Life Insurance Company ... N0 e
Tristan Capital
......................................................................................................................................................... TOP NL BV e | OBRL) O NTA L [Limited e eeens | OWNETSAED 2. 100,000 ... | New York Life Insurance Company ........ |....NO.....f.ccee s
TCP Poland Spolka z ograniczona Tristan Capital
......................................................................................................................................................... odpowiedzialnoscia ........oeeeeeeeeeeeeeeeeeeeeeeens [POL O NTAL L Limied oo | OumerShP eeeiiiiiiiiiiiiiiieiieiieeeeeen.f. 100,000 ... [New York Life Insurance Company ........ [...NO.....[..... ...
Tristan Capital
.......... Tristan Capital Management Company S.a.r.l. |..LUX.... Limited ..ooevveeiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeee. | Ownership ..100.000 ... |New York Life Insurance Company ...
.......... TCP Co-Investment (GP) S.a.r.l. .. .LUX.... Tristan Capital Ownership ..100.000 ... |New York Life Insurance Company ...
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......................................................................................................................................................... TCP Co-Investment SCSP ...eevvvvvvvvvveevvvvveennnns | LUXeuiu) ol NIALLL.... [ TCP Co-Investment (GP) S.&.r.l. ............. |Ownership ......ccooeeeeeeieeieeeiieennnnn . 100,000 ... |New York Life Insurance Company ........ |....NO......eee s
German Property Performance Partners
Investors Feeder Verwaltungs GmbH . LDEU.... e NIA....... TCP Incentive Partners (GP) S.a.r.l. .......|Ownership ... ..100.000 ... |New York Life Insurance Company
EPISO 4 (GP) S.a.r.l. ... .|Tristan Capital Partners LLP Ownership ..|New York Life Insurance Company
EPISO 4 SCSp . EPISO 4 (GP) S.a.r.l. .eeeennee Ownership ... ..|New York Life Insurance Company
EPISO 4 (GP) Il S.a.r.l. ......... LUK NIA....... Tristan Capital Partners LLP ................. Ownership ... ..|New York Life Insurance Company
EPISO 4 Student Housing SCSp .... LUK NIA....... Tristan (Holdings) Limited .......cooccuveeeees Ownership ... .|New York Life Insurance Company
New York Life Investment Management
Ausbil Investment Management Limited .......... Holdings Il International .........ccceennnns Ownership ..|New York Life Insurance Company
Ausbil Australia Pty. Ltd. .......... Ausbil Investment Management Limited ....... Ownership ... ..|New York Life Insurance Company
Ausbil Asset Management Pty. Ltd. o . |Ausbil Investment Management Limited ....... |Ownership ..|New York Life Insurance Company
Ausbil Global Infrastructure Pty. Limited ... [.. Ausbil Investment Management Limited ....... Ownership ... ..|New York Life Insurance Company
Ausbil Investment Management Limited Employee
......................................................................................................................................................... Share Trust ..ooooeeeeviiieeiiiiiiiiiiiieeeeeneeeeeeeees | LAUSLLLL) Lo NIALLLLLL. [ Ausbi | Investment Management Limited ....... [Ownership ................................. ). 100.000 ... |New York Life Insurance Company
New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil Global SmallCap Fund .............eeeeeee | AUS..LL) oo NIALLLL.LL [ Corporation coooeeeeeeeeeeiiiiiiiiiiiieeneeeeeeeeeee. [Ownership o). 23,440 ....|New York Life Insurance Company
New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil Long Short Focus Fund ............cccccce. | AUS....) .o NIALLLL.LL [ Corporation .ooooeeeeeeeiiiiiiiiiiiiieneeneeeeeeeeee. [Ownership oo ).31.570 ... New York Life Insurance Company
Ausbil CORE Global Listed Infrastructure Fund| New York Life Insurance and Annuity
..................................................................................................................................................................................................................... CAUS.LLL) e NTAL [ Corporation ceeeeeeeeceeeiiiieeeeeeeeeeeeeeeeeeeeeee. [ Ownership oo, ). 100.000 ... |New York Life Insurance Company
New York Life Investment Management
................. 56-2412827 .| .eeerriiinnenn NYLIFE Distributors LLC . ..DE.....]......NIA....... [Holdings LLC . | Ownership ... ..100.000 ... |New York Life Insurance Company
. 13663273 . Huntsville NYL LLC . .NIA.......|NYLife Real Estate Holdings, LLC . Ownership ..|New York Life Insurance Company
.......... REEP-IND Forest Park NJ LLC .. . DE.....]......NIA....... [NYLife Real Estate Holdings, LLC .... Ownership ... ..|New York Life Insurance Company
FP Building 4 LLC REEP-IND Forest Park NJ LLC . Ownership ... ...|New York Life Insurance Company
FP Building 1-2-3 LLC . . | REEP-IND Forest Park NJ LLC . . | Ownership ...|New York Life Insurance Company
FP Building 17, LLC . REEP-IND Forest Park NJ LLC . Ownership ... ..|New York Life Insurance Company
FP Building 20, LLC .... LDE] e NIA....... REEP-IND Forest Park NJ LLC . Ownership ... ..|New York Life Insurance Company
FP Mantua Grove LLC . . | REEP-IND Forest Park NJ LLC . . | Ownership ..|New York Life Insurance Company
.......... FP Lot 1.01 LLC REEP-IND Forest Park NJ LLC . Ownership ... ..|New York Life Insurance Company
REEP-IND NJ LLC NYLife Real Estate Holdings, LLC .... Ownership ... ..|New York Life Insurance Company
NJIND JV LLC ....... .. |REEP-IND NJ LLC .. Ownership ....|New York Life Insurance Company .
NJIND Hook Road LLC . .. [NJIND JV LLC ... Ownership ..|New York Life Insurance Company .
NJIND Bay Avenue LLC ... .. [NJIND JV LLC ... Ownership ..|New York Life Insurance Company .
NJIND Bay Avenue Urban Renewal LLC .. [NJIND JV LLC ... Ownership ..|New York Life Insurance Company
NJIND Corbin Street LLC ..... .. [NJIND JV LLC ... Ownership ..|New York Life Insurance Company
REEP-MF Cumber land TN LLC .. .. [NYLife Real Estate Holdings, LLC . Ownership ...|New York Life Insurance Company
Cumber land Apartments, LLC .. |REEP-MF Cumber land TN LLC .......... . | Ownership ...|New York Life Insurance Company
REEP-MF Marina Landing WA LLC .. [NYLife Real Estate Holdings, LLC . . | Ownership ..|New York Life Insurance Company
REEP-SP Marina Landing LLC .. |REEP-MF Marina Landing WA LLC ..... . | Ownership ..|New York Life Insurance Company
REEP-MF Woodridge IL LLC .. [NYLife Real Estate Holdings, LLC . Ownership ..|New York Life Insurance Company
REEP-RTL SASI GA LLC .. .. [NYLife Real Estate Holdings, LLC . Ownership ..|New York Life Insurance Company
REEP-RTL Bradford PA LLC .. [NYLife Real Estate Holdings, LLC . Ownership ...|New York Life Insurance Company
REEP-RTL CTC NY LLC .... .. [NYLife Real Estate Holdings, LLC . . | Ownership ..|New York Life Insurance Company
5005 LBJ Tower LLC ..... .. |REEP-RTL CTC NY LLC . . | Ownership ..|New York Life Insurance Company
. s REEP-OFC/RTL MARKET ROSS TX LLC .. [NYLife Real Estate Holdings, LLC . Ownership ..|New York Life Insurance Company
..|37-1842612 .. MARKET ROSS TX JV LLC ......cneee .. | REEP-OFC/RTL MARKET R0SS TX LLC Ounership ..|New York Life Insurance Company
..|61-1808552 .. MARKET ROSS TX GARAGE OWNER LC . .. |MARKET ROSS TX JV LLC ... . | Ownership ..|New York Life Insurance Company
..| 36-4852864 .. MARKET ROSS TX OFFICE OWNER LLC ... . |MARKET ROSS TX JV LLC ... . | Ownership .|New York Life Insurance Company

32-0511592 ..

MARKET ROSS TX RETAIL OWNER LLC

MARKET ROSS TX JV LLC

Ownership ...

.|New York Life

Insurance Company .
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REEP-OFC Mallory TN LLC . NYLife Real Estate Holdings, LLC ............ Ownership ... ..|New York Life Insurance Company . ....No
3665 Mallory JV LLC . .. |REEP-OFC Mallory TN LLC Ownership ..[New York Life Insurance Company . ....N0..
REEP-OFC Water Ridge NC LLC .. [NYLife Real Estate Holdings, LLC . Ownership .|New York Life Insurance Company . ....N0..
REEP-OFC 2300 EMPIRE LLC ... .. [NYLife Real Estate Holdings, LLC . Ownership .|New York Life Insurance Company . ....N0..
. s REEP-MF Wynnewood PA LLC .. [NYLife Real Estate Holdings, LLC . Ownership .|New York Life Insurance Company . ....N0..
30-1018932 .. Wynnewood JV LLC .............. .. | REEP-MF Wynnewood PA LLC ......... . | Ownership .|New York Life Insurance Company . ....N0..
REEP-MU Fayetteville NC LLC .. [NYLife Real Estate Holdings, LLC . . | Ownership ..|New York Life Insurance Company . ....N0..
501 Fayetteville JV LLC . .. |REEP-MU Fayetteville NC LLC . . | Ownership ..[New York Life Insurance Company . ....N0..
501 Fayetteville Owner LLC . .. |501 Fayetteville JV LLC ....... Ownership .|New York Life Insurance Company . ....N0..
REEP-MU SOUTH GRAHAM NC LLC .. [NYLife Real Estate Holdings, . | Ownership ..|New York Life Insurance Company . ....N0..
401 SOUTH GRAHAM JV LLC . .. | REEP-MU SOUTH GRAHAM NC LLC . . | Ownership ..[New York Life Insurance Company . ....N0..
401 SOUTH GRAHAM ONNER LLC . .. [401 SOUTH GRAHAM JV LLC ....... Ounership .|New York Life Insurance Company . ....No..
REEP-IND COMMERCE CITY CO LLC ... .. [NYLife Real Estate Holdings, LLC . . | Ownership ..|New York Life Insurance Company . ....N0..
REEP-BRENNAN COMMERCE CITY JV LLC .. | REEP-IND COMMERCE CITY CO LLC .. . | Ownership ..[New York Life Insurance Company . ....No..
s REEP-OFC Mass Ave MA LLC ......... . [NYLife Real Estate Holdings, LLC . Ownership .|New York Life Insurance Company . ....N0..
85-3570605 .. REEP-MF FARMINGTON IL LLC NYLife Real Estate Holdings, LLC .... Ownership ... ..|New York Life Insurance Company . ....No
.......... 85-3582543 .. REEP-MARQUETTE FARMINGTON JV LLC REEP-MF FARMINGTON IL LLC . | Ownership ... ..[New York Life Insurance Company . ....NO
.| 85-3602362 .. REEP-MARQUETTE FARMINGTON OWNER LLC . . | REEP-MARQUETTE FARMINGTON JV LLC . . | Ownership .|New York Life Insurance Company . . NO..
87-2888368 .. REEP-MF BELLEVUE STATION WA LLC NYLife Real Estate Holdings LLC .. Ownership ... ..|New York Life Insurance Company . ... N0
.......... 87-2917401 .. REEP-LP BELLEVUE STATION JV LLC REEP-MF BELLEVUE STATION WA LLC Ounership ... ..[New York Life Insurance Company . ...No
REEP-HINES ENCLAVE POINT AZ LLC ... . [NYLife Real Estate Holdings LLC .. . | Ownership ..|New York Life Insurance Company . .. No..
REEP-HINES ENCLAVE POINT JV LLC REEP-HINES ENCLAVE POINT AZ LLC Ounership ... ..[New York Life Insurance Company . ..No
REEP-MF WILDHORSE RANCH TX LLC .... NYLife Real Estate Holdings LLC .. . | Ownership ... .|New York Life Insurance Company . ..No
REEP-WP WILDHORSE RANCH JV LLC . . | REEP-MF WILDHORSE RANCH TX LLC ... . [Ownership .|New York Life Insurance Company . .. NO..
REEP-IND ROMULUS MI LLC New York Life Real Estate Holdings .. . | Ownership ... ..|New York Life Insurance Company . ... N0
REEP-NPD ROMULUS JV LLC REEP-IND ROMULUS MI LLC Ounership ... ..[New York Life Insurance Company . ...No
REEP-IND ROMULUS MI Il LLC . . [New York Life Real Estate Holdings .. .. | Ownership ..|New York Life Insurance Company . .. No..
REEP-NPD ROMULUS 11 AND 111 JV LLC REEP-IND ROMULUS MI 11 LLC ..oveveeeeenneen Ounership ... 4 ..[New York Life Insurance Company . ..No
.......... REEP-NPD Romulus |1 AND 111 JV B4 OWNER LLC REEP-NPD ROMULUS [1 AND I11 JV LLC ......... |Ownership .......cccooeevuervernenneen.. .. 100,000 ... [New York Life Insurance Company N e
REEP-NPD Romulus 11 AND 111 JV B5 OWNER LLC
.......... (fka REEP-NPD Romulus Il JV LLC) REEP-NPD ROMULUS |1 AND 111 JV LLC ......... |Ownership ... ..100.000 ... |New York Life Insurance Company .
.......... REEP-MF SOUTH MAIN TX LLC New York Life Real Estate Holdings .......... |Ownership ... ..|New York Life Insurance Company . JUUUUT DU
REEP-AO SOUTH MAIN JV LLC REEP-MF SOUTH MAIN TX LLC . | Qunership ... ..|New York Life Insurance Company

..[39-2383351 ..

88-1004165 ..

REEP-AQ SOUTH MAIN OWNER LLC .
REEP-IND Cubes Roosevelt LLC .
REEP-IND Cubes Roosevelt JV, LLC .
4300 Roosevelt LLC .....ccovvvcvviiviiiiiiieine,

.. | REEP-AQ SOUTH MAIN JV LLC ....
.. [NYLife Real Estate Holdings LLC
. | REEP-IND Cubes Roosevelt LLC ...

REEP-IND Cubes Roosevelt JV, LLC ...

Ownership

. | Ownership
. | Ownership
Ownership ...

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

zzs8888

Asterisk Explanation
1. ...| Contractual Client - Madison Capital Funding LLC, an indirect wholly owned affiliate of the Company, has contractual control of this entity's loan portfolio.
2. ...| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding LLC owns 36% of non-voting carry shares. ...............
3. .| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding Il LLC owns 31.36% of non-voting carry shares. ..............
4. ..| Investment Pool - Investment pool of leveraged loans managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company. .
5. ..| Reliance Relationship - Entire proceeds of the entity are invested in a funding agreement of the Company. ........cccoociiiiiiiiiiiie i
6. ..| 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.
7. .| Control of this entity is pursuant to an investment management contract with Apogem Capital LLC, or affiliate, not through ownership of voting interests. .......cccccoieiiiveiiieiiiieiiieeciieeeieeens
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Asterisk

Explanation

.| Control of this entity is pursuant to a management contract with NYL Investors LLC. ............

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

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




STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

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

Explanation:

Bar Code:

6 5 4 9 8 2 0 2 6 4 9 0 0

6 5 4 9 8§ 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

6 5 4 9 8 2 0 2 6 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

6 5 4 9 8 2 0 2 6 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 5 4 9 8 2 0 2 6 4 4 1 0 01
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

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

6 5 4 9 8 2 0 2 6 4 4 9 0 0 0 0 A

o
—

0 1
0 1
0 1
0 1

14



STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504, Contingent 1Habi 1Ty oottt ettt ettt et ae st te et ete et et e et ebe e e bensebeneetenssaenes [oeeesenetes et es et ee et e e enenen [oeeereeet e 58,695
2597.  Summary of remaining write-ins for Line 25 from overflow page 58,695

15



STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 16,172,427 |
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.coviiieieieecececece ettt ettt a ettt ea s s s s s e s e s s s s s sesesesesssnsnnns |oeeeseseseseseieieenneneneneneees [oeeeeeieieenaes 15,166,591
2.2 Additional investment made after ACQUISIION ..............c.c.ccueuiieieeceeeeteeeeeeececee e ee e et e eseessaete s esenssaesesesesensssesesesanensnaess | |eeeeessesesesesennncans 40,322 | 9,169
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt e et e e et e ea e e eae et e e s e easeeneeaaseemeeaseeasee st eseenseanseenseenseaneesseenneanans [senseensesseasnesensennnsanens [eseensesnseniseeaeeeeeaseeaaens
5.  Deduct amounts reCeived ON AISPOSAIS ..........coiuiiiiiiieieiiee ettt e sae e st e se e b e e sseeaeeeaeeeseesseenseenseeseenseanneanneans |srteete et e et e e et e e e s [oreente et et
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiiieie ettt s saeesbeens [eeessse e eaeees [oaeeiseese et e
7. Deduct current year’s other than temporary impairment reCOGNIZEA ............cociiiiiiiiiiiieie et sneees [oeeese e e ereees [oaeeiseeite et e
8. Deduct CUITENt YEA'S AEPIECIALION .........cvcvveeeececeeeeeeteecceeeeteeee e eaeaete s s s ssseaese s s sssesesesesesssssssesesasansssesesessssssssesesasssnansnsanas [oesesesesssseseaesenanasacaas 909 | 3,333
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 15,211,840 |....ccocoeeee 15,172,427
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 15,211,840 15,172,427
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,446,034,604 |............ 1,460,927,890
2. Cost of acquired:
2.1 Actual cost at time of acquisition oottt et et e et e et e et et e et e et e et e et e et e et e e e e eee e e eeeeeneereereereene feeeeeeeeeeeans 36,225,377 ..o 183,078,397
2.2 Additional investment Made after CQUISITION ...............ceveueuieiieeeeeeeeetetcecees s e st sesesesessee e sesesesesesssssssesesesssnnessnssans |oeseeseseseseannens 2,002,878 |..cccovee. 13,194,716
3. Capitalized deferred INtErest NG OtNET ............cccvovivivieeeece ettt ettt es ettt s s s e e st sae st essas s esesstetetesesesnsesasssssssesessnnanas |oeesesesessnenesnnes 302,915 [ 1,636,159
4. ACCTUAI OF QISCOUNL ...ttt ettt s s s s s et s s se s e s bbb n s s et s ss s sese st s s sesese s ssnsnsnsesesas [eessicscecesesnnacaas 265,053 |..ooiiee 1,087,971
5. Unrealized valuation increase/(decrease) .. 9,842,363
6. Total gain (I0SS) ON AISPOSAIS ......ecveuiieiirietiietiietest et ettt ettt s et ettt e s e et e st et es e s es et esessese st et es e et es e et ese s es et ese s esenteseneeseneasenes [eonsesessnsnssnansnaesentnnnanes [oanoeanssnsnsessnse s naessnaennes
7. Deduct amounts reCeiVed ON AISPOSAIS ...........ccccoveveueveueeeeeeeeeeeeeeeeeeeeeee e ee e se e eeae e s e sesetesessssesesssssesessssanssssseseseseseanannnns |resseseeeeenenens 42,866,509 |................ 199,691,170
8. Deduct amortization of premium and mortgage interest points and commitment fees ......... 252,277 e 1,380,010
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment recognized ..............ccocvvviinininicnnse ,001,
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ceeeeueeee. 1,441,712,040 |........... 1,446,034,604
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,441,712,040 1,446,034,604
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cueueueiiieeieieeeeeeeee ettt eaeass s s s sessnnnas [eeeeeeeeeeieiens 332,154,856 |....coconee 299,051,126
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e e b e et e eseeeseesaeesneenneeneannean
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .............
7. Deduct amounts received on disposals .
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sneesbeens [ernessseesse s e e e eieees [oaeeiseete et e
10. Deduct current year's other than temporary impairment rECOGNIZEA .............cccvoveveviviueueueuieiieeeieie ettt es et sesss s s sseaens [ereereeseeeeeeeeeaene 193,085 | 1,381,867
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cceuiriiiieierereeeeeeeeeeieeeseeaens [ 344,136,221 |.ccvcenne 332,154,856
12.  Deduct total NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 344,136,221 332,154,856
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccceeeiiririeieieieieeeeseseeieeeee e [eoeeeeens 6,514,972,389 |............ 6,689,274,289
2. Cost of bonds and stocks acquired ....460,107,188 |............ 2,082,761,824
3. Accrual of discount .... 2,202,929 |...ccoovevenl 8,544,709
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas (2,457,455) ..o 7,249,743
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (1,111,199) |- (30,766, 126)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cucveviueuiiieieeeieeeeeeeeeeeeeee et se st eses e sesesesssessssanananans [oeeseeeseseneas 239,908,544 |........... 2,226,746,486
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiitiictee ettt ettt ettt e st ese st ese st eteeaete s ebe s et ess et esssaessssessssessssesessesessetessasessans [oeeseneesennneieas 3,615,005 |..coveenne. 16,370,299
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccovieiueriiriniieiieteiienicisieteeseseessiesessesesesiesessesessssesansfoesesesannseaees (1,629,155) ..o 7,384,254
9. Deduct current year's other than temporary impairment FECOGNIZEA ..........oovririririeueieriiiririsieieieiereree s sesesenes |ooeeeeeeeaeneiennas 963,489 |....cccoeveee 7,096,262
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............................................. 736,743
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceeriririririerereeeesesisieeeeeenes foeeene. 6,727,644 ,354 | 6,514,972,389
12.  Deduct total nonadmitted @MOUNLS .............oiiii s aes [reeese e et enn [t et
13. Statement value at end of current period (Line 11 minus Line 12) 6,727,644 ,354 6,514,972,389
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 2,369,758,200 |.....ccoencene 584,081,803 |.....cccvuvene 587,596,145 |........cc..... (6,475,569)|............ 2,359,768,289 |....cooeeeeeeeieicirnninies foeeeieenineneeees e [ 2,369,758,200
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 2,839,051,910 |............... 210,360,384 |.......cccceue 77,838,194 ..o (20,767,774)(............ 2,950,806,326 |.......cooevrireirieirieirienn [ [ 2,839,051,910
B NAIC B () et bbbttt et [ e 305,874,674 |......cooeunve. 1,709,730 [.cooveciiinee 1,246,274 |............... 17,631,569 |................ 323,969,699 |....oieeeeeeieeeeeeerinees [ o 305,874,674
. INAIC 4 () oottt ettt bt b e b e bt b s £ bttt ettt b et b ettt ettt aeeaese s s 105,844,084 |.......ccooveveee. 5,555,003 |....oovivrienn 6,808,480 |...cccvvririnnne 5,772,747 |.covvnnne. 110,363,444 |....oooieiicciiries e [ 105,844,084
5. NAIC5 (a)... IO PR 23,408,978 |....ociiiinne 443,296 |...oooovieenne 548,221 oo 424,627 |.cooee 23,728,680 |..eceieeeericeeirinineeeiees [ [ 23,408,978
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 2,445,726 524 813,488 1,379,075 3,011,837 2,445,726
7. Total ICO 5,646,383,572 802,150,830 674,850,802 (2,035,325) 5,771,648,275 5,646,383,572
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 948,852,660 94,939,087 85,041,702 958,804,485 948,852,660
9. NAIC 2 etttk bbbt bkt ekt b et b ettt ettt bt n bt enetens [rrereen e 95,966,204 |......ocovvnne. 6,100,954 |.....oovvrennne. 3,252,629 |.....ccoveenen. (1,473,652) e 97,340,877 ..o [ [ 95,966,204
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 10,070,222 |...coovcueeene. 1,613,538 | 200,495 |..ooiriicnne 174,238 |.cooeeee 11,657,503 |- o e 10,070,222
TA. NAIC 4 ettt bt bttt h ettt h et e b e b e bt b bt b et bt bt ettt e et e et e eaes [reenereen e 3,954,964 |.......ccevnne. 1,883,798 | 776,363 | (202,934) ... 4,859,465 ...t e s 3,954,964
T2, INAIC B bttt b et bt bt b s b s b [sees et 74,350 | oo [ [reneniee e 993,675 |.ooveecieenne 1,068,025 |....oooiiececicieeceirieiees e oo 74,350
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 12,901 78,971 66,070
14.  Total ABS 1,058,918,400 104,537,377 89,284,090 (375,262) 1,073,796,425 1,058,918,400
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21, TOtAl PrEfErT@d SIOCK .......iuivieieieeiieeieiee ettt 3,047,447 (42,015) 3,005,432 3,047,447
22. Total ICO, ABS & Preferred Stock 6,708,349,419 906,688,207 764,134,892 (2,452,602) 6,848,450, 132 6,708,349,419

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 §

................ 170,171,221 ; NAIC2 $ ..ccoevcvvviviccvicccccee. 5 NAIC 3 $

NAIC 4 §

................................... ; NAICS5 §




STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 36,683,090 XXX 36,629,756
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 72,198,749 | (1)

2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.ceuiiieiieieieeceeeeeeee ettt ettt es e e s s st sesesessssasnsssesasens |eeesenenesannes 116,583,538 |...ccccevenve 164,257,119

3. ACCTURN OF GISCOUNL .....eeeieceeeeeeei i caeteee e eeeseseeeeeee e e eseseeeee e eseseeeeeee e esesesesee e e e s esee e e 2 aeseseseeee a2 eseseeeees s s sesesesessansesesesessansnsnseen [emanacicesessannicans 745,117 | 847,784

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas

5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes (6,789) ] 6,529

6. Deduct consideration received ON ISPOSAIS ............c...cviveueuiueriiiieeieeieieteseeeseseeesese ettt eses st et esesesesesssessesesssasesesesesssssssssesesesess [reneeanansnnnas 152,837,527 |.oeeeeeeneee 92,912,682

7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 36,683,088 |......cccveenee 72,198,749
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 36,683,088 72,198,749
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PrOT YEAI) .........c.c.ovvuiveueuiiiiieseieteieissssesesesessssssssese s st sssssesessssssssssesessssssssssesesasansns | ebessssssssesesssnenes 913,066
Cost paid/(consideration reCeIVE) ON AAGIIONS ..........iuiiiiiiiiiii ittt bbbt bt bbb E e E e E b bR e b bbb e bt bt e bt b e b e b b beabe Sabeabeareareareare e are s
Unrealized Valuation iNCTEASE/(UECTEASE) ............c.veueuereiiieeseseseisesesese st ssassese st s ssssesessssssssesese s sssssses et et s s s s e s et et s s ssses et s ssns e s et e b s nsnsesesesesnananse | testscsesesssntaseees (835,754)
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (10SS) ON tErMINALION FECOGNIZEA ........iitiitiitiitiiti ittt bbb bt bbb b E e E e E bR E e E £ £ E e E A E e e b e A bbb e e b e e bt e bt e bt ab e e bt abeabens Seabesbsassssearesreseearesrnarn e
Considerations received/(paid) ON tEMMINGHIONS ..ottt et e st e s e s e e s e et e s e et e e et et e b et et et et e e et et eaes Sabeareareare e
440 7251 o PP PP PP PPOS

Adjustment to the book/adjusted carrying value of hedged item

Total foreign exchange change in book/adjuSted CAITYING VAIUE .........c..oiiiiiiiiiiiee ettt ettt e e et et et et e tee eabesssaseasearessesenarearnsre e
Book/adjusted carrying value at end of current period (LINES 142+3+4+5-8+T+849) ......ccceiiiiiriririiiiiiiisiieteteiieesete et ss sttt ss bbb ssensnse | tsteesessenteeesierenas 77,312

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 11)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 Of Prior YEAr (LINE B, PriOT YEAT).......cutiuiiii ittt rteestee sttt ettt eateeae e saeesbeesbe e bt e b e e bt ea bt easesaeesheesheesaeeabes Saeessaeessesssesaessaeesaeeaneenes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MinUS ..........ccccoeieiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt nes eesbeeabe e are e e e sa s e s seess eessesssassaessreesaeesressbesareaas
Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
o S T Yor fo Lo B TR OFo (070 T T T o4 To T = PP RN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........ccccoeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........cc.o...quum .........quw......... g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AGJUSTMENTS ......tiiiiiiiiii ittt ree s e esee e e s e s s e e sb e e s b e e s b e e beas Sebeebeaassaaesshesshe e she e sbeesbe Semoeaeeaeeae e e e saae e e e eaae e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM ...ttt ettt ae e sbeesbeessearesassassaessaaesaeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitiiitieitieste et res shee e e s e s s e e b e s b e s b e s ae s shesbeaaeanssassre s sae s e sres

10y o) =TI (I Lo o o T UL I L= P TN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/adjusted carrying value at end of current period (LINES 1H2+3.3-4.3-5.1-5.2) ...ttt ettt ettt bt e et sae e sheeshe e abeesbe Saeesaaeeseesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 . ...ttt eseeete s seeeseeeeeeeeseseseeeeeeeeseaeaseeee e e se e s e e e e et e e e s e aeE e e e e s eEseseEee e e s eeaeanseeebesesasananns  eisbetesssassireesinns 77,313

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.ccooiiiiiiiiiiiiiiiiiis e

Total (LINE 1 PIUS LINE 2) ...ttt sttt e et e e e e e st e e st e es e e es e e nae e s e enbe et e enseenneennesneenneenneennesnnennnesnee e

Part D, SECHON 1, COIUMN B .......iuiuiiiieiteietei ettt ettt e s 2 s e s s s e s e s s e s s e s e s s e s e s s s et s s s nsesensesensess febteebseesaseenses 203,524

Part D, SECHON 1, COIUMN 7 ...ttt s e s 22 s e s e e s s e s e s e s e s s e st ns et nsesensesnse eebebisiesisiesneas (126,212)

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

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

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

Part D, SECHON 1, COIUMN O ......iiiiiiiiiieteeet ettt e st s s s e s et n s s s e s s e s s e s s s s s s s e s ensesensens febtiebseesnseenses 203,524

Part D, SECHON 1, COIUMN 10 ..ottt es e ss 2 s e s s e e s s s e 2s e s s e s s e s e s e s e s s s et s s s e s et nsesensesnse sasbebisiesisiesneas (126,212)

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

Part A, SECHON 1, COIUMN 27 ...u.iuuivieiiieeieeie ettt es st ss s s et st eS8 8285ttt b bt et entes eebessessensenaenns 1,119,897

Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et

Part D, SECHON 1, COIUMN 12 .....ouiiieiiiiei it eesessessessenneans 1,119,896

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cveueueiieieieteeeeeeeeee ettt et eseass s s s s e sesssnnas [ereseeeeeeeenens 222,618,263 |.....cccoce.e 178,279,040

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,031,074,168 |............ 5,237,749,336

3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 852,125 .o 14,584,075

4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes (3,824) ] e 36,809

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,047,457,057 |............ 5,208,026,877

7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes

8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.c.eueviuiuiieieiiieeeteteeceeees st veseesseses s sesessssenesans[oeeesesessseesseneneesessssssenes [oeseseneeneneneneneneas (4,120)

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceirierrrererereeeeeeeieieeseeeeeesenens [ereeeeeeeeens 207,083,675 |...coocuvnee 222,618,263
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 207,083,675 222,618,263
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location

2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

e511 - 224 S Michigan .... beeennnn.. 0173172025 ... e |- 15,211,839

0299999. Acquired by internal transfer

15,211,839

0399999 - Totals

15,211,839 40,32
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation _IRecogn (11-9- 10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
SCHDBP2 ... EL CAJON ... . 11/04/2025 .. .. 6.750 |.. ....2,040,620 |...
SCHDBP2 ... ESCONDIDO .. . 10/09/2025 ..
SCHDBP2 ... LAKE FOREST .. .01/02/2026 .. . .
SCHDBP2 ... OXNARD .01/09/2026 .. ... 781,468 |... ... 949,000
SCHDBP2 ... WALNUT CREEK . . 12/06/2025 .. ,279,085 |... .1,550,000
SCHDBP2 ... NORTHGLENN ... . 12/30/2025 .. 362,563 |... ... 470,000
SCHDBP2 ... BRADENTON .. . 10/27/2025 .. .. 512,875 ]... .. 730,000
SCHDBP2 . HIALEAH . .01/06/2026 .. 180, 133 380,000
SCHDBP2 . MIAME . . 12/18/2025 .. 308,540 506,000
SCHDBP2 . MINNEOLA . 10/29/2025 .. 743,550 850,000
SCHDBP2 ... SUNRISE ... . 10/07/2025 .. .. 528,471]... .. 735,000
SCHDBP2 ... ORLAND PARK .. . 12/08/2025 .. 452,277 |....
SCHDBP2 ... MOORESVILLE .. . 12/15/2025 .. ,684,748 |...
SCHDBP2 ... ALLENTOUN .. . 10/27/2025 .. ... 132,574 ...
SCHDBP2 ... .01/15/2026 .. ... 617,598 |... .
SCHDBP2 ... ROCHELLE PARK .. . 12/30/2025 .. ... 388,760 |... ... 540,000
SCHDBP2 ... ROSELLE . 11/13/2025 .. ... 422,363 ... ... 512,726
SCHDBP2 ... TRENTON ... .01/23/2026 .. .. 178,963 |... .. 230,000
SCHDBP2 . LAS VEGAS . .01/16/2026 .. 494,079 600,000
SCHDBP2 . CONGERS ... . 12/24/2025 .. 490,138 595,000
SCHDBP2 . SOUTH FALLSBURG . 10/16/2025 .. 271,856 350,000
SCHDBP2 ... ALLENTOWN . 12/17/2025 .. ... 193,374 ... ... 235,000
SCHDBP2 ... LANSDALE . 12/30/2025 .. ... 246,847 |... ... 300,000
SCHDBP2 ... LAURELDALE ... .01/16/2026 .. ... 163,401 ... ... 225,000
SCHDBP2 ... PHILADELPHIA . . 1171972025 .. ... 124,286 |... ... 190,000
SCHDBP2 ... . 12/09/2025 .. ... 216,425 ... ... 280,000
SCHDBP2 ... EASTLAND ... . 10/16/2025 .. ... 139,090 |... ... 192,000
SCHDBP2 ... MIDWAY . 12/23/2025 .. ... 228,064 |... .. 458,000
SCHDBP2 ... .. | BLACK DIAMOND .. . 11/04/2025 .. ....1,505,939 |...
SCHDBP2 ... .. |SEATTLE .......... . 11/13/2025 .. ....1,325,749|...
0399999. Mortgages in good standing - residential mortgages-all other 17,899,524
BT41307 e PHOEN X ettt e e e e e e e e e e e e e e e e e e e ennnnan 08/28/2023 .o |eeeeeeeeeennee e 1918 |
3741594 ... PHOENIX ... . 02/18/2026 .. (12,152)...
3741597 . GLENDALE ... . 02/05/2026 .. .2,713,284 .4,843,440
3741605 . LONG BEACH .01/30/2026 .. .1,258,740 .2,047,500
3741616 . VERNON ... .03/10/2026 .. .1,668,651 .3,879,322
3741375 . THORNTON . 06/24/2024 .. .2,097,736
3741603 . DENVER ..... .01/21/2026 .. .1,053,800
3741609 .... DEERFIELD BEACH .. .01/28/2026 ..
3741621 ... PALM BEACH GARDENS . .03/19/2026 ..
3741411 ... INDIANAPOL IS . 08/26/2024 ..
3741190 ... BRIDGETON .... . 10/19/2021 ..
3741289 ... PARSIPPANY ... .01/11/2023 .. .
3741615 .... SKILLMAN ... . 03/23/2026 .. ... 614,076
3741539 . MT. SINAI . 08/21/2025 .. ... 540,011
3741606 . NEW YORK ... . 03/17/2026 .. .2,557,440 .. 10,880,000
3741608 . CENTRAL ISLIP . 03/02/2026 .. 818, 181 .1,253,700
3741400 . GREENVILLE ... . 09/27/2024 .. 1,672,731
3741618 . SUMMERV ILLE . 03/16/2026 .. 21,059,539 | 1,743,035
3741389 ... .07/08/2024 .. .. 11,882,400
3741403 .... . 10/07/2024 .. ... 676,031
3741279 ... . 09/27/2022 ..
3741553 ... ... |BELLEVUE ... . 03/11/2026 .. ....1,978,020 |...
3741592 . BELLEVUE ... . 02/13/2026 ..

0599999. Mortgages in good standing - commercial mortgages-all other

18,325,853

1,980,552

106,718,208
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
3741290 ...iiiiiiii L PP T PPPPTN L Uy UUTTUUUU RRPPTTTTTI 01/11/2023 .ovvvves v 72 O PP PPPTIN 22,326 [ 1,369,769
0699999. Mortgages in good standing - mezzanine loans 22,326 1,369,769
0899999. Total mortgages in good standing 36,225,377 2,002,878 132,315,204

1699999. Total - restructured mortgages
2499999. Total - mortgages with overdue interest over 90 days
3299999. Total - mortgages in the process of foreclosure

3399999 - Totals 36,225,377 2,002,878 132,315,204

SCHEDULE B - PART 3

Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
3741106 . SAN DIEGO ..CA. 1273172020 .. .03/30/2026 5,734,430 |. . N 5,734,430 |. .5,734,430
3741107 . SAN DIEGO ... 1273172020 .. .03/30/2026 . 10,851,307 |. . N . 10,851,307 |........ 10,851,307

3741284 . .| FORT LAUDERDALE . .10/14/2022 .. .03/31/2026 9,190,000 |. . K 9,190,000 |

3741248 . . | BOSTON ... .04/06/2022 .. .03/16/2026 1,704,524 |. .16, . , K 1,721,015 . 1,721,015
3741302 . PATTISON .. 07/25/2023 ...02/05/2026 12,650,000 |.... e | .. 12,650,000 |........ 12,650,000 |...

.9,190,000

0199999 Mortgages closed by repayment 40,130,261 , , 40,146,752 40,146,752

KKR2103759 ......coveianiiiiena. ATHENS .... 06/02/2025
3741114 . . [LOS ANGELES .12/3172020 ..
3741115 ... L0S ANGELES ... 12/31/2020
3741132 ... CITY OF INDUSTRY ... [T P R 12/31/2020
3741133 ... CITY OF INDUSTRY ... JURT RPN R 12/31/2020

e 12/31/2020

3741134 ... SAN DIEGO ... . .
3741135 ... SAN DIEGO ... [ PPN R 12/31/2020 ...205,498 |.... ... (40,867))...
3741146 ... 05/26/2021
3741151 ... SAN FRANCISCO . 06/30/2021
3741168 ... ... | DOWNEY 08/19/2021
3741183 . .. | SAN FRANCISCO . 1072172021 ..
3741234 . .. | TARZANA ... .03/17/2022 ..
3741292 . . | LAGUNA HILLS .03/17/2023 ..
KKR2186592 ... BRENTHO0D 10/06/2025
KKR2186593 ... GLENDALE . 10/20/2025
KKR2188548 ... DUARTE ... 10/02/2025
KKR2204213 ... ESCONDIDO ... 10/09/2025
KKR2226417 ... EL CAJON ... 11/04/2025
KKR2226435 ... WALNUT CREEK .. 12/06/2025
STRATFORD 02/16/2022
3741259 ... STRATFORD ... 06/21/2022
3741515 . .. | NEN HAVEN .08/05/2025 ..
3741202 . .. [MAITLAND . .10/25/2021 .. R . K .
3741226 . . | ORLANDO ... 12/1472021 .. E ,052,448 |. . K ,052, E .1,052,448
3741426 ... MIAMI BEACH ... 10/29/2024 , U I , R, 7,218 ...

KKR2103729 ......................... ST. PETERSBURG .......ceeeeevvvreeniiiiinns foniiiiiiiinnns Flovieiiiiiiins e e o 06/20/2025 ... foreiiiiiin e el 28 s e B9 e e e 9 el 830 880 o e e
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

KKR2165207 ... KISSIMMEE ... 10/06/2025 ...66 ...

KKR2204219 ... BRADENTON ... 10/27/2025

KKR2212827 ... MINNEOLA . 10/29/2025

3741191 . .. | AUGUSTA .09/22/2021 ..

3741514 . .. | ATLANTA .08/05/2025 ..

KKR2188591 . | ELLENWOOD .10/30/2025 ..

KKR2186578 ... VALPARAISO .. 10/09/2025

3741429 ... OXON HILL ... 11/06/2024

3741272 ... 08/26/2022

3741188 ... 10/20/2021

3741276 ... FAYETTEVILLE .. 07/08/2022

37413% ... HUNTERSVILLE .. 08/14/2024

3741160 .... MARLBORO ....oevvvvennervernnnieennrnnnnnes fevvneneeeeeene N e s 08/17/2021

374119 ... RAHWAY ... 11/16/2021

3741197 . .. | RAHWAY . ... 1171672021 ..

KKR2203928 .. | ROSELLE ... 11/13/2025 ..

KKR2212821 . | ALLENTONN 1072772025 ..

3741130 12/31/2020

3741131 ... 12/31/2020

3741256 .... NEW YORK . 06/08/2022

NEW YORK .... 11/12/2024

KKR2143945 ... BELLEROSE ... 10/03/2025

KKR2188531 ... FARMINGDALE ... 11/19/2025

3741218 WESTERVILLE ... 02/03/2022

KKR2103719 ... PHILADELPHIA 06/02/2025

KKR2234223 .. | PHILADELPHIA 1171972025 ..

3741378 . .. | DUNCAN . .08/27/2024 ..

3741513 . .. | MADISON ... .08/05/2025 ..

KKR2103832 . | KNOXVILLE .06/17/2025 ..

3741110 . HOUSTON ... 1273172020 ..

3741111 ... HOUSTON ... 12/31/2020

3741147 ... AUSTIN ... 06/30/2021

3741169 .... HOUSTON ... 07/29/2021

3741174 ... AUSTIN . 09/01/2021

3741367 ... PLANO ... 05/15/2024

KKH2186507 LUBBOCK ... 09/30/2025

KKR2212766 .. | DENISON ... .12/09/2025 ..

3741305 . .. | FREDERICKSBURG .06/21/2023 ..

KKR2103816 .. | COVINGTON ...... .06/20/2025 .. .

KKR2204235 . | BLACK DIAMOND . .11/04/2025 .. 2,464 |.

KKR2234255 .. SEATTLE 11/13/2025 . .. . . ..1,108 ).

0299999. Mortgages W|th partial repayments 2,804,446 (84,689)] (84,689)| 2,719,757 2,719,757

0599999 - Totals 42,934,707 (68, 198)| (68, 198)| 42,866,509 42,866,509
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
92892A-AA-3 ......... 15750A WAMMT25-RN1 LLC WAMMT _25-RN1 (92892AAA3) .eevveeeeeeeennnnnnns WiTmington ..ooeveeeeeeeieeeeeeee e o =5 R AR 5B .o 1273172025 L[ e [ 1,867 eeeeeeeeeeeee e eeeeniiees eeeernne e e [eeeeeen e 0.000
92892A-AB-1 ......... 15760A WAMMT25-RN1 LLC WAMMT _25-RN1 (92892AAB1) ........eevvvvvrennnns Wilmington ..oovvvvvveieniiiiiniiinniiiiinnn [ DE..oiiviven | eeviiiee e e 5B ........ L 1273172025 e i [ 1,665,350 [o..iiiiiiiiiiiiiiiiiiiii e e 0.000
1199999. Debt securities that do not qualify as bonds - debt securities that do not qualify as bonds solely to a lack of meaningful cash flows - NAIC Designation not assigned by the SVO - unaffiliated 1,667,017 XXX
000000-00-0 ......... |1301LP Innovation Credit SMA I1, L.P. .ooiiiiiiiiiiiiiiiiiiiiiiiiciinan |Wi|minglon .................................... | ....... DE.......... |SVB Innovation Credit Partners SMA Il, LLC .......oocvvvennns | ................... |....10/11/2022 oo i [ 556,953 [..oiiiiiiiiiiiiiiiiiiiii [ 2,555,391 [..oivvunnnnns 0.020
2599999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - other - unaffiliated 556,953 2,555,391 XXX
834090-AF-9 ......... 13630A SOL VIRTUS NOTE ISSUER SPV 2022-1 Funded (83409WAF9) ........ Wilmington ....01/01/2023 ...
92261L-AE-4 .........| 13880A VELOX LIBRI SPV 2023 (92261LAE4) New York ....08/31/2023 ...
83411*-AF-6 14320A SOL TESSELLATUS SPV 24-1 FUNDED (83411*AF6) . Wilmington .. DE. . N ...06/30/2024 ..
22671M-AD-5 .........| 14380A CRISPI VEHICULUM SPV 2024 FUNDED (22671MAD5) . |Wilmington ....07/31/2024 ...
73758*-AG-6 .. .| 14890A POTENTIA LUDIS SPV LLC FUNDED (73758*AG6) ... . [Wilmington .. ....03/19/2025 ...
14054*-AE-6 15230A CAPITALE HAM SPV 2025-1 FUNDED (14054*AE6) .. New York .
80589@-AG-4 15500A SCANDERE SUPRA |1 2025-1 FUNDED (80589@AG4) . New York . . N . .
62481@-AH-9 15860A MSP 2026-1 CASL_26-1 (62481@AHI) ........cceevvnennnns New York . Y. N . 626,434 |
25756*-AD-5 .. 15930A DOMUS EFFICIENTIAM SPV LLC 2026-1 GDLP_2 (25756*AD5) . . |New York . ....03/31/2026 ... 398,008 |..
6599999. Residual tranches or interests with underlying assets havmg characteristics of other - unafflllated 1,024,438 1,020,009
7899999. Total - unaffiliated 1,024,438 3,243,979 2,555,391 XXX
7999999. Total - affiliated XXX
8099999 - Totals 1,024,438 3,243,979 2,555,391 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
15750A WAMMT25-RN1 LLC WAMMT _25-RN1
92892A-AA-3 ..... (92892AAA3) ... Wilmington ....coovvveiereeininns Joeeennnns DE......... Partial Disposal ........oceeeevmuuiieeeennnns ....12/31/2025 ...|....02/28/2026 ...|.............. 28 |eeeeenieeeeeen e e e e [ s LT N 28 |eeeeeeeeennes foeeeemreeeeen e e
15760A WAMMT25-RN1 LLC WAMMT_25-RN1
92892A-AB-1 ..... (92892AABT) -.ieerrnnuiierrnnn e e e enreaeeeeeees Wilmington .....ooovveiinierinnnnns Joenennnns DE......... Partial Disposal ......ccoveeeeeruunieeeennnns ....12/31/2025 ...]....02/28/2026 ...|......... PLTRPA T OO FUPPRTTURN FEPPPPTTTTUUTUT TTTTTUUTRRRPIN FEPPPTRTTUUTUUUPI NTTTTUUTTRIRUIN FPPTRI 23,129 |........ 28,129 |oeeeiieeeeiin [ e feeen 33
1199999. Debt securities that do not qualify as bonds - debt securities that do not qualify as bonds solely to a lack of meaningful cash ﬂows NAIC
Designation not assigned by the SVO - unaffiliated 23,152 23,152 23,152
000000-00-0 ..... [ 1383LP Impact 504 Loan Fund LLC ............... JArlington wovooviiieiiieeeinne | VA......... [Partial Disposal ...coccooveeveereereiieinenns |....12/08/2023 ...]....03/26/2026 ...]........ 168,590 |........... (306)....ccennn (479)]eveeeiiiiinns Lo foveenins [VA:)) AR FTTION 167,805 |....... 167,805
2399999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - mortgage loans - unaffiliated 168,590 (306) (479) (785) 167,805 167,805
000000-00-0 ..... 1293LP Oxford Finance Credit Fund Il LP ..... Wilmington ... . .|Partial Disposal ....06/27/2022 . .01/15/2026 ... | .ceeuen 2,640 |ooeennnn 148 [ e e e M8 [ |l 2,788 2,788 |...
000000-00-0 ..... 1301LP Innovation Credit SMA I, L.P. ....... Wilmington ... .|Partial Disposal ....10/11/2022 ...|.... 03/31/2026 ...J........260,897 |..........5,946 [...........(843)|.eeuereeeennnn fooveenniiineee e 5,108 o |-0n22.. 266,000 . 266,000 |...
2599999. Interests in joint ventures, partnershlps or limited liability companies (|nc|ud|ng non-registered private funds) - other unaffiliated 268,788
5394611-10-5 ... [13280A LAI 11 Series 2021-1 (53946W105) .... [New YOrk .oooorooreereeeereencenes | NY......... [Partial Disposal ....coeeceereereereareereans |77 7Y I A T O PO A U P T T T R T P
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
92261L-AE-4 ..... 13880A VELOX LIBRI SPV 2023 (92261LAE4) ..... New YOrk ...eeeeeeeeemmmnmnnnnnnnnns foeeeennns L) S, Partial Disposal .......cooovviiiiiiiiiiinnns ....08/31/2023 ...|....02/28/2026 ...|........ 289,798 oo o e e e [ e 289,798 |....... 289,798 |eevveiiieiiiies e foiii e
14380A CRISPI VEHICULUM SPV 2024 FUNDED
22671M-AD-5 ... (22671MADS) ...evvveeeiiiiiiiiiiieeeeeee e Wilmington ....oooovvnnnnninn s DE......... Partial Disposal .......coooeeiiiiiiiiiiinnns ....07/31/2024 ...|....03/31/2026 ...|......... 24,015 oo o e e e e e 24,015 |........ P L U R R N
14890A POTENTIA LUDIS SPV LLC FUNDED
73758*-AG-6 ..... (73758%AGE) ...evvvvennnnnnniiiiiiiiiiiines Wilmington ....oooovvnnnnninn s DE......... Partial Disposal ......cccooeviiiiiiiiiiinnns ....03/19/2025 ...|....03/31/2026 ...|......... T2,844 oot [ e e e e e 72,844 |........ T2,844 |oooeeiiiiiiiiies | o e
15230A CAPITALE HAM SPV 2025-1 FUNDED
14054*-AE-6 ..... (14054%AEB) .....vvvverrrrniiiiiiiiiiiiineanaeneanaes [T R L) P, Partial Disposal .......coooeviiiiiiiiiiinnns ....06/30/2025 ...|....03/31/2026 ...|.......... 3,957 |ooeeieieiiiins e e e e [ e 3,957 [ouvveenne RN <Y IO RO R R
155004 SCANDERE SUPRA 11 2025-1 FUNDED
805896-AG-4 ..... (80589BAGA) .....evvrrrrrnriiiiiiiiiiiri s New YOrk ...eeeeeeeeemmmnmnnnnnnnnns foeeeennns L) S, Partial Disposal .......cooovviiiiiiiiiiinnns ....00/23/2025 ...|....08/31/2026 ...|.......... 5,082 |ooeeeeeieis e e [J0N R [N [£510)] S N 4,092 |.......... 4,992 | e e
15770A WAMMT25-RN1 LLC WAMMT _25-RN1
92892D-AH-2 ..... (92892DAH2) v Wilmington ...ooovvvveieinnnnnnnnn | DE......... Partial Disposal .......ccoooeiiiiiiiiiiinnnns ....12/31/2025 ...|....03/31/2026 ...|.......... 1,197 o v o fovee foiiiiiiiiiiii e o, 1,197 ...l 1,472 [ o, 275 |............ ALY
6599999. Residual tranches or interests with underlying assets having characteristics of other - unaffiliated 435,069 50 (50 435,019 435,294 275 275
7899999. Total - unaffiliated 890,349 5,788 (1,323) 50 4,415 894,764 895,039 275 275 3,572
7999999. Total - affiliated
8099999 - Totals 890,349 5,788 (1,323) 50 4,415 894,764 895,039 275 275 3,572
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

Show All Long-Term Bonds and Stocks Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-UN-8 .........[ TREASURY BOND .....eeeeeuueieemmnnneeeeemen e e e eeren e e e e e enn e e e e e ennna e e eeemnna e e e eennnnaeeeennnnnaeeeennnnnnaee [ennees 03/20/2026 ..... BMO CAPITAL MARKETS .. 969,766 |. .. 1,000,000 |... L4724 (1AL .
912820-PJ-4 ......... [ TREASURY NOTE .... I 02/09/2026 ..... VARIOUS .. 137,628 |. 140,000 |... 1.4 ..
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 1,107,394 1,140,000
195325-ET-8 .........|REPUBLIC OF COLOMBIA ...evvveniiiiiiiiiiiiiiiii et e s e e s s s e aaa s s e nnana e e ens [eneees 01/13/2026 ..... CITIGROUP GLOBAL MARKETS INC. ..........
642866-HA-8 . .| NEW BRUNSHICK (PROVINCE OF) . 03/31/2026 .....|SCOTIA MCLEOD LTD. (SCOTIA CAPITAL)
Y62014-AB-4 ......... L PP PPPPPPPPN FPPPIN 03/18/2026 ..... CITIGROUP GLOBAL MARKETS INC. ..........
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities
09136%-AA-6 .........[BISCAYNE TERMINAL INVESTMENTS 1 LL ..ooiiiriiiiiiiiiii e srnna e eees e 03/30/2026 ..... DIRECT PLACEMENT ...
36877@-AB-8 ......... GEMINI CLASS B LLC e eeeeeeee e e e eeeee e e e e e e e e e ee e e e e e e e e e e e nnn e e e e e e s e e e eennnneeeennnnns |eenund 03/03/2026 ..... DIRECT PLACEMENT ...
55339T-AA-0 MN8 PORTFOLI0 1V LLC CAPITALIZED INTEREST .
592838-AA-4 . .. [MEX1CO GENERADORA DE ENERGIA S DE . MORGAN STANLEY ......
76650A-AA-8 . .|RIESEL HOLDCO LLC ........ CAPITALIZED INTEREST .
78507@-AA-0 SPOWER MIS 2 FINANCE LLC .. CAPITALIZED INTEREST .... N
N57445-AB-9 L o o0 I PP RN 03/20/2026 ..... ING BANK N.V. ..oooeennnens 287,400 |.
P40070-AB-3 . ..| FENIX POWER PERU SA ..... 01/14/2026 .....|PRIOR YEAR ADJUSTMENT .. 164,118 |.
P66208-AA-0 . ..|MEX1CO GENERADORA DE ENERGIA S DE . 01/28/2026 .| MORGAN STANLEY ......... .. 202,304 |.
P79220-AB-0 ......... PRUMO PARTICIPACOES E INVESTIMENTO ... o |--....01702/2026 ..... CAPITALIZED INTEREST . ... 18,991 |.
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities (unaffiliated) 6,533,800
00206R-GQ-9 .........[AT&T INC PO A 03/13/2026 BOFA SECURITIES INC (MERRILL LYNCH) ..
00218L-AH-4 . ..| ASP UNIFRAX HOLDINGS INC 03/30/2026 . CAPITALIZED INTEREST ....
00271*-AD-4 . .| AITX FINCO LLC ........... 03/23/2026 . DIRECT PLACEMENT .........
025816-DH-9 . .. | AMERICAN EXPRESS COMPANY (FX-FRN) 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH)
025816-ES-4 . .| AMERICAN EXPRESS COMPANY .......... 02/03/2026 . VARIOUS ...
026651-GR-6 AMERICAN HONDA FINANCE CORPORATION .....iiivvrrunniiiiiiiiieieniisiie e s srnsi s s s eennis s s ennni s e e nnnnnnees |oeees 01/06/2026 ..... JP MORGAN SECURITIES LLC ..
036752-BB-8 ELEVANCE HEALTH INC ...eeeeee e e eeeee e e e e e et e e e e e e e e e e e s e e e e e e e e e mnnn e e e e e enna e e e e ennnnneeeennnn |eannnd 03/13/2026 BOFA SECURITIES INC (MERRILL LYNCH) ..
040555-CZ-5 . .. | ARIZONA PUBLIC SERVICE COMPANY 03/25/2026 . US BANCORP INVESTMENTS INC ..
040555-DJ-0 . .| ARIZONA PUBLIC SERVICE COMPANY 03/25/2026 . MORGAN STANLEY & CO. LLC .....
04621X-AJ-7 Fa I LR RN 03/24/202%6 ..... BOFA SECURITIES INC (MERRILL LYNCH) .. .
051473-AC-0 AUGUSTA SPINCO CORP ....eeeeeeeeeeen e e e e eeene e e e e e e e e e e s e e e e e nne e e e e e ennan e e e eennnnneeeennnnnneaeenn |eanuad 03/17/2026 ..... VARIOUS . 3,501,282 |.
05369A-AV-3 . ..| AVIATION CAPITAL GROUP LLC 01/14/2026 .....| VARIOUS . 1,719,027 |.
05565E-DF-9 . ..[BMW US CAPITAL LLC ... 03/16/2026 .....|BARCLAYS CAPITAL .. 999,530
05565E-DG-7 . ..|BMW US CAPITAL LLC ......03/16/2026 .....|BARCLAYS CAPITAL ... ..999,000 .
05571A-BF-1 . ..|BPCE SA ... .. 01/07/2026 .....|DEUTSCHE BANK SECURITIES, INC. .11,610,522 |. . 11,550,000 |.
05971K-AC-3 . ..| BANCO SANTANDER SA . 03/24/2026 .....|BARCLAYS CAPITAL ......covvvvennnnn ..960,870 |. .. 1,000,000 |.
05971K-AS-8 . ..| BANCO SANTANDER SA . ......01/15/2026 .....| SANTANDER INVESTMENT SECURITIES INC 10,066,200 .10,000,000 |.
05973N-2A-8 . .. |BANCO SANTANDER-CHILE .. 01/08/2026 .....| SANTANDER INVESTMENT SECURITIES INC .. .. 549,841 .
06051G-LS-6 . ..|BANK OF AMERICA CORP . 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) .. 51,674
06368M-K7-8 . ..| BANK OF MONTREAL 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 59,919
07813Z-CK-8 . ..|BELL CANADA .... 02/05/2026 . RBC CAPITAL MARKETS CORP .. .. 542,713
084423-AP-7 . ..|WR BERKLEY CORP 01/29/2026 . JP MORGAN SECURITIES LLC 10,752,500
096591-2F-0 . ..| BNP PARIBAS ... 03/24/2026 . GOLDMAN SACHS & CO .... 994,540
096630-AG-3 . ..| BOARDWALK PIPEL . 03/13/2026 . BOFA SECURITIES INC (M .. 60,547
096630-AL-2 . ..| BOARDWALK PIPELINES LP . 01/21/2026 JP MORGAN SECURITIES LLC ............. 6,274,138 |. .
11135F-BX-8 . .| BROADCOM INC ... 03/13/2026 .....|BOFA SECURITIES INC (MERRILL LYNCH) ... 61,355 | . FE ..
11135F-DB-4 BROADCOM INC .o e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e nnna e e e e e e nnnn e e e eennnnneeeennnn |eeees 01/06/2026 ..... JP MORGAN SECURITIES LLC .. 12,739,085 |. .... 12,750,000 |... FE
1271Z-AA-9 BROOKFIELD FINANCE [T INC ...iivieiiiiiiiiiiiie it ssnnen s e nnnn e aenns [anand 03/31/202%6 ..... CIBC WORLD MARKETS .... 1,270,032 [oveniiiiiiiinieiens 1,193,078 |... FE
12592B-AW-4 . ..|CNH INDUSTRIAL CAPITAL LLC CITADEL SECURITIES .... FE ..
14149Y-BM-9 . .| CARDINAL HEALTH INC ..... CITIGROUP GLOBAL MARKETS INC. FE ..
14448C-BD-5 CARRIER GLOBAL CORP ......ieeeeeuueeeemnnn e eeemnnneseeeennnaeeeeennnaeeeeennnnaeeeennnnnaeeeernnnnneeeennnnnnes |oennad 03/25/2026 ..... MORGAN STANLEY & CO. LLC 974,663 |. 925,000 |... FE
16411Q-A-1 CHENIERE ENERGY PARTNERS LP ....uviiiiiiiiiiiiiiiiii e seannnns [onnnd 02/26/2026 ..... 1447 SECURITY EXCHANGE TRANSACTION ....vviiiiiiiiniiiiiiiii e e e ciiii e s ceeii e s s esii s e s snnna e s e snnnnnseees [oannnnsesrnnsnssesernnnsseennnns froseseseennsnneneennns 2,009,500 |..evvunniiiiiiniinnnns 2,000,000 |... FE
174610-AT-2 . ..|CITIZENS FINANCIAL GROUP INC .. GOLDMAN SACHS & CO ............ FE ..
18539U-AG-0 . .| CLEARWAY ENERGY OPERATING LLC . WELLS FARGO SECURITIES, LLC . FE ..
20030N-DA-6 COMCAST CORPORATION ... eeeeeeeeeeeee e e e e eeee e e e e e e e e e eene e e e e e e nn e e e e eennnn e e e eennnnneeeeennnnnneaeenn |eennnd 03/13/2026 ..... BOFA SECURITIES INC (MERRILL LYNCH) .. FE
20271R-AX-8 ......... COMMONWEALTH BANK OF AUSTRALITA ...iiiviiiiiiiiiiiiiieiiiii e ecreni e rrai e errnnns s nnnnnees [eanand 03/24/202%6 ..... MORGAN STANLEY & CO. LLC .. . FE
20826F-BD-7 . .| CONOCOPHILLIPS CO ..... 03/25/2026 . BARCLAYS CAPITAL ... 1,379,478 |. 1,910,000 |. FE ..
22535l-AT-4 CREDIT AGRICOLE SA ....iiieuuuniiiiiuuuniiiiiuuiiiesiiiuiisssserssinsesseesnaneessssnnnssesesesnnssessessnnnsesnees |oonnnd 01/15/2026 ..... UBS SECURITIES, LLC .. 350,546 |. 350,000 |... F
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22535l-AU-1 CREDIT AGRICOLE SA ...eeeeeeieeeeeeee e e e e ee s e e e e e e e e e e e e e e e e e e e e e e e e e nna s e e e eennnnneeeennnnnnnees |eeees 01/07/2026 ..... DEUTSCHE BANK SECURITIES, INC. ereeueeeeeeneeeeeennu e e e eeennie e e e eeniee s e e eeenne e e e eemnnneeeeeennnnnneeeens [seeernnnnaneeeemnnnaneeeennnnnneees |oeeennnnneeeeennnnnneee 1,451,726 |oiiiiiiiiiiiiiiinics 7,400,000 |...
233853-BK-5 . .. [DAIMLER TRUCK FINANCE NORTH AMERIC 01/27/2026 .....|HSBC SECURITIES (USA) INC. 1,000,000
23636A-BN-0 . ..| DANSKE BANK A/S .....coeenenn 03/24/2026 . VARIOUS ... 1,000,000
24703D-BR-1 ..[DELL INTERNATIONAL LLC . 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH)
24703T-AG-1 . .| DELL INTERNATIONAL LLC .... 03/25/2026 . BARCLAYS CAPITAL eevveieeeeeeniinns
276480-AH-3 . ..| EASTERN GAS TRANSMISSION AND STORAGE . 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH
29103H-AC-1 .|EMERA US FINANCE LLC ............ 03/23/2026 . VARIOUS ...
20447J-AA-6 EQUINIX CANADA FINANCING LTD ...oiiiviuinniiiiiniiieeeceiii e s crni e s eesni e s cnnni e s s esnna e s seannnnnes [oonand 02/05/2026 RBC CAPITAL MARKETS CORP ..
31428X-DF-0 FEDEX CORP ... e eeeeeeeeeeeese e e e e e s e e e e e e e e e e e e e e e e e nnas e e e e e nnnn e e e e ennnnneeeennnnnneeeennnnnnneene |eenund 03/19/2026 JP MORGAN SECURITIES LLC
31620M-CD-6 . ..|FIDELITY NATIONAL INFORMATION SERV 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH)
337932-AL-1 . .| FIRSTENERGY CORPORATION ... 03/12/2026 . MORGAN STANLEY & CO. LLC ...eevvvrnnnnnns N
33938X-AG-0 503 T 3R RN 01/15/2026 STIFEL, NICOLAUS & COMPANY, INCORPORATED ........euiiiirmmunniiiiiiiiinieeeiiiniseeesennii e e sennnaseeesnnnnnns [oeeernnnnnnessrnnnnnnnessnnnnnnees foevrnnnnnneseenennee: 9,046,260 |oovveiiiiiiiinnnns 9,000,000 |...
36266G-AE-7 GE HEALTHCARE TECHNOLOGIES INC .....ieeieeneeeeeieeie e e eeeenie e e e eeeenee e e eeene e e e eeennneseeeennnneneeennnnn |eennnd 01/22/2026 DEUTSCHE BANK SECURITIES, INC. ereeeeeeeeeneeeeeeenne s e e eeeeni e e e e eeeis s e e eeemne e e e e emnnneeeeeennnnnneeeenn [seeernnnnaseeeennnnaneeeennnnnnnees [reemnnnnnereernnnnnnneee, 280,545 |oiiiiiiiiiiiiiiinnis 2,250,000 |...
370334-DA-9 . .. | GENERAL MILLS INC .....evvvvnnnnne 03/25/2026 . MORGAN STANLEY & CO. LLC .......
37045X-FE-1 .| GENERAL MOTORS FINANCIAL CO INC . 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) .
38141G-XG-4 . ..| GOLDMAN SACHS GROUP INC/THE . 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 1.
38141G-YW-8 . ..| GOLDMAN SACHS GROUP INC/THE . 03/31/2026 . VARIOUS . 1.
38145G-AS-9 .. | GOLDMAN SACHS GROUP INC/THE . 01/15/2026 GOLDMAN SACHS & CO .... 1.
404119-CZ-0 . L |HCA INC e 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 2.
43849R-AC-9 ......... [HONEYWELL AEROSPACE INC 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 1.
43849R-AE-5 .. | HONEYWELL AEROSPACE 03/10/2026 .....| VARIOUS . 1.
444859-BT-8 .. [HUMANA INC ..... 03/18/2026 .....|JP MORGAN . 2.
452327-AN-1 .. [ ILLUMINA INC ... 01/23/2026 . CITIGROUP GLOBAL MARKETS INC. 2.
459200-KA-8 ..| INTERNATIONAL BUSINESS MACHINES CO 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 1.
459200-LT-6 . ..| INTERNATIONAL BUSINESS MACHINES CO 01/29/2026 . CITIGROUP GLOBAL MARKETS INC. .... 1.
46647P-EB-8 . ..| JPMORGAN CHASE & CO .. 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH 1.
46656P-AC-8 .| JABIL INC . 01/14/2026 ..... | VARIOUS .....cevmvmeiieeennninnns 2.
46656P-AD-6 .| JABIL INC . 01/14/2026 .| BNP PARIBAS SECURITIES CORP . . 2.
48344F-AB-6 KALLPA GENERACION S.A. eeeeieeeeeete e e e e eeee e e e e e e s e e e e e e e e e ennae e e e e e nnnn e e e e ennnaeeeeennnnnnnees |eenand 02/26/2026 ..... HSBC SECURITIES (USA) INC. ..... 241,730 |. 2.
49177J-AP-7 KENVUE INC .. BARCLAYS CAPITAL ... 1,603,748 |. 1.
49326E-ER-0 . .. | KEYCORP ...... VARIOUS ....oeeeeen . 11,026,290 |. 2.
494553-AD-2 .. |KINDER MORGAN INC BOFA SECURITIES INC (MERRILL LYNCH - 2.
501044-DX-6 .........|KROGER CO GOLDMAN SACHS & CO 2.
50222C-AD-2 ......... |LSEG US FIN CORP VARIOUS 1.6 FE
502431-AF-6 . ..| L3HARRIS TECHNOLOGIES INC ... .|BOFA SECURITIES INC (MERRILL LYNCH) 2.BFE ..
53359K-AD-3 ......... [LINCOLN FINANCIAL GLOBAL FUNDING VARIOUS . 1.EFE ..
53944Y-BG-7 . .. |LLOYDS BANKING GROUP PLC VARIOUS . 1.G FE
540424-AU-2 ......... [LOEWS CORPORATION ......iieiirrenieiiiiiiiee e i ieiii e e s s e e e e e e e s s e s e s e s anaa e e s eanna e s s ennnanneees [onnens 02/10/2026 JP MORGAN SECURITIES LLC 1.6 FE
55336V-AR-1 . . [MPLX LP ... 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 2.BFE ..
55336V-CC-2 ......... [MPLX LP ... 01/22/2026 . BARCLAYS CAPITAL ... 2.BFE ..
56530K-AA-4 . ..|MAPLE PARENT HOLDINGS CORP 03/24/2026 . VARIOUS ....oeeeeen 2.CFE ..
571903-BR-3 . ..[MARRIOTT INTERNATIONAL INC .. 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 2.BFE ..
59217G-FU-8 . ..|METROPOL I TAN LIFE GLOBAL FUND 03/19/2026 . FIFTH THIRD SECURITIES ....... N .. 1,000,000 |. 1.DFE ..
606822-DT-8 . ..|MITSUBISHI UFJ FINANCIAL GROUP INC 01/15/2026 MIZUHO SECURITIES USA, INC. . 82,550 |. . 13,000,000 |. 1.G FE ..
61747Y-FD-2 . ..| MORGAN STANLEY ......... 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) .. 60,832 |. . 1.EFE ..
63906Y-AV-0 . ..| NATWEST MARKETS PLC ..... 03/24/2026 . VARIOUS . 1.EFE ..
6533%K-BN-1 . ..|NEXTERA ENERGY CAPITAL H ......03/13/2026 . BOFA SECU 2.AFE ..
65364U-AV-8 . ..|NIAGARA MOHAWK POWER CORP ... .. 01/07/2026 BOFA SECURITIES INC (MERRILL LYNCH) 2.AFE ..
65473P-AU-9 . .. [NISOURCE INC ....eeeeeerriinnnens 03/25/2026 . MORGAN STANLEY & CO. LLC .. 2.BFE ..
66815L-3A-5 . .| NORTHWESTERN MUTUAL GLOBAL FUNDING 03/25/2026 . JP MORGAN SECURITIES LLC .. 1.BFE ..
66984F-AA-5 . ..| SABESP LUX S.A R.L. 01/27/2026 J.P. MORGAN SECURITIES LLC .. 3.BFE ..
67077M-BA-5 . ..|NUTRIEN LTD .... 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 2.BFE ..
67077M-BF-4 . .NUTRIEN LTD .... 01/20/2026 JP MORGAN SECURITIES LLC .. 2.BFE ..
678858-CA-7 ......... L0 RN RN 03/23/202%6 ..... VARIOUS . . 1.G FE
681919-BR-6 .........[ OMNICOM GROUP INC .....eeeeeeeieeeeiene e e e e e e e e e e e e e e e s e e e e e e e e e e e nnnn e e e e e nnnn e e e eennnnneeee [eneens 01/15/2026 ..... 144A SECURITY EXCHANGE TRANSACTION .....eeeeeeeiieeeemenie e e eeeene e e e eeenn e e e e eennes e e e eennnaneeeeennnnnnees |oennnnnneeeennnnneeeeemnnnnneeeenne Jornnneeeeernnnnneeeeennns 990,596 [, 1,100,000 |... 2.A FE
68233J-DC-5 .. .| ONCOR ELECTRIC DELIVERY COMPANY LL 03/06/2026 .| 144A SECURITY EXCHANGE TRANSACTION 1,500,000 |. 1.F FE ..
2.B Fi

682680-AY-9 ....

.| Nk InG

03/25/2026

MORGAN STANLEY & C0. LLC

..... 2,500,000 |...

m
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682680-CC-5 ONEOK INC . P 03/13/2026 ..... BOFA SECURITIES INC (MERRILL LYNCH) ..
685218-AD-1 . .. | ORANGE SA . ......03/18/2026 .....|MUFG SECURITIES AMERICA INC .
685218-AF-6 . ..| ORANGE SA . ..... 01/06/2026 .....|VARIOUS ..........eeeeennns
685218-AH-2 . .. | ORANGE SA . .. 01/06/2026 ..... [MORGAN STANLEY & C0. LLC
.| ORLEN SA 14

m

1,000,000 | ..
23,100,000 |.

988,810 |
22,910,308 |

mmmmmm

68666U-AA-3 . . . 03/20/2026 . UBS SECLRITIES, LLC ........

693475-AZ-8 . ..|PNC FINANCIAL SERVICES GROUP INC ( 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH)

709599-CA-0 . .| PENSKE TRUCK LEASING CO LP .. ......03/24/2026 . MORGAN STANLEY & C0. LLC ..

716540-DE-9 PETROLEOS MEXICANOS ..eieiiiieeeeeiiiiie ettt a e snns [oeeaa 02/20/2026 ..... BARCLAYS BANK PLC E
72650R-BII-3 PLAINS ALL AMERICAN PIPELINE LP ....eeeiiiiieiiiiie e ens oo 03/18/2026 ..... WELLS FARGO SECURITIES, LLC . E
74368C-BU-7 . ..|PROTECTIVE LIFE GLOBAL FUNDING .. 01/13/2026 ..... [MUFG SECURITIES AMERICA INC . E ..
744448-DD-0 . .|PUBLIC SERVICE COMPANY OF COLORADO ......03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) E ..
744573-BA-3 PUBLIC SERVICE ENTERPRISE GROUP IN ... P P 03/19/2026 ..... VARIOUS E

74834L-BA-7
75513E-CX-7 .
76209P-AE-3 .
780082-BA-0 .

QUEST DIAGNOSTICS INCORPORATED ...
..|RTX CORP ..............
..|RGA GLOBAL FUNDING .
..|ROYAL BANK OF CANADA .
.| RVLHC SE NOTE ISSUER LLC

...... 03/25/2026 MORGAN STANLEY & C0. LLC ..
03/25/2026 . BARCLAYS CAPITAL ............
03/12/2026 . CITIGROUP GLOBAL MARKETS INC.
01/27/2026 RBC CAPITAL MARKETS CORP ..

m

10,900,000 |.

mmremmm

78347*-AA-6 . . 02/26/2026 . DIRECT PLACEMENT ... ..100,000 |.

78385H-LC-1 . ..|RYDER SYSTEM INC ... 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) .

79466L-AR-5 . .| SALESFORCE INC ... 03/17/2026 MUFG SECURITIES AMERICA INC .

806407-Ke-0 . ..|HENRY SCHEIN INC. .. 02/24/2026 . DIRECT PLACEMENT ...............

808513-CJ-2 . ..| CHARLES SCHWAB CORPORATION (THE) ......03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) E ..
83368R-CL-4 . ..| SOCIETE GENERALE SA ..... ..... 01/06/2026 .....|UBS SECLRITIES, LLC .............. E ..
83368R-CN-0 . ..| SOCIETE GENERALE SA .. 01/07/2026 .....[DEUTSCHE BANK SECURITIES, INC. E ..
845011-AC-9 . .. | SOUTHWEST GAS CORP ... .....01/22/2026 .....| GOLDMAN SACHS & CO .... E ..
85325C-2K-7 . .. | STANDARD CHARTERED PLC . .. 01/06/2026 .....|BARCLAYS CAPITAL . E ..
854502-AH-4 . .. | STANLEY BLACK & DECKER | 01/13/2026 .....[WELLS FARGO SECURITIES, . E ..
855244-Al-9 . .| STARBUCKS CORPORATION ... 03/13/2026 .....[BOFA SECURITIES INC (MERRILL LYNCH) E

~|smire e ...

AP AN AR AR AR AR SRR = 2R WR — MR R NN
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86333#-AC-7 . ......03/11/2026 DIRECT PLACEMENT ............

87019D-AD-9 SHEDBANK AB ...t e 03/24/2026 ..... MORGAN STANLEY & C0. LLC .. E ..
87264A-CZ-6 L 1 RPN 1 A K 701 L BOFA SECURITIES INC (MERRILL LYNCH) .. E
873923-AC-0 . ..| TAKEOFF MERGER SUB INC . VARIOUS oo E ..
876128-80-4 . .| TARGA RESOURCES PARTNERS LP . BOFA SECURITIES INC (MERRILL LYNCH) E ..
882389-CC-1 TEXAS EAST TRANS ..o nnneeee s |-220.01/22/2026 L. GOLDMAN SACHS & CO E
89236T-KD-6 TOYOTA MOTOR CREDIT CORPORATION .....veveeeeiiiiiiiiieiiiiiiiee et eens [+000.08/13/2026 .00, BOFA SECURITIES INC (MERRILL LYNCH) .. E
89236T-PQ-2 . ..| TOYQTA MOTOR CREDIT CORP .. MUFG SECURITIES AMERICA INC . 1.EFE ..
89417E-AU-3 . .| TRAVELERS COMPANIES INC MORGAN STANLEY & C0. LLC ..... E..
89788M-AR-3 TRUIST FINANCIAL CORP .....eeeeeeiiiiiiee ettt ennnees [-222.08/18/2026 L. BOFA SECURITIES INC (MERRILL LYNCH) .. 100,000 |... E

902133-BC-0

TYCO ELECTRONICS GROUP SA ...eiiiiiiiiiiiesiiiiiie ettt snnes e 03/19/2026 ..... CITIGROUP GLOBAL MARKETS INC. ..eeeeiiiiiiiieeiiiiiiie e ettt e e e e s [oennnneeesssinnneeesssnnnnnneenes [oensinnneeensnnnennnnn 997,440 i, 1,000,000 |...

P56145-AB-4 . INFRAESTRUCTURA ENERGETICA NOVA SA

. 02/03/2026 . HSBC SECURITIES (USA) INC.
P8718A-AP-1 ......... SOCIEDAD QUIMICA Y MINERA DE CHILE ...

: ..... 03/20/2026 ..... BARCLAYS BANK PLC

1

1

1.G FE
91150H-JY-7 . .. | US BANCORP ........ 01/21/2026 US BANCORP INVESTMENTS INC ..... 1.FFE ..
913017-BA-6 . ..|RTX CORPORATION .. 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 2.AFE ..
92343V-EU-4 ......... | VERIZON COMMUNICATIONS INC .. 03/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) 2.AFE ..
928668-CS-9 . .. | VOLKSWAGEN GROUP OF AMERICA FINANC 01/15/2026 .....[HSBC SECURITIES (USA) INC. ..... 2.AFE ..
95000U-20-4 . ..|WELLS FARGO & COMPANY .............. 03/13/2026 .....[BOFA SECURITIES INC (MERRILL LY 2.AFE ..
95954A-20-4 .. | WESTERN-SOUTHERN GLOBAL FUNDING . ......02/11/2026 .....|BBVA SECURITIES INC ........ 1.D FE ..
969457-CV-0 . .. | WILLIAMS COMPANIES INC .... .. 01/07/2026 .....[MORGAN STANLEY & CO. LLC 2.BFE ..
98919V-AC-9 . ..| ZAYO GROUP HOLDINGS INC 03/30/2026 . CAPITALIZED INTEREST .... 4.CFE ..
(84228-FV-5 . .. | STANDARD CHARTERED PLC . 03/20/2026 . SOCIETE GENERALE - LOND 2.AFE ..
L1567L-AB-9 . ..| CHILE ELECTRICITY LUX MPC ... ......03/09/2026 . PRIOR YEAR ADJUSTMENT ...... 1.G FE ..
M1586M-AY-3 . ..| BANK HAPOAL IM 4.722% 07/14/2029 PVT 144A . ..... 01/07/2026 J.P. MORGAN SECURITIES LLC 2.AFE ..
M1586M-AZ-0 . ..| BANK HAPOAL IM 5.252% 01/14/2033 PVT 144A . .. 01/07/2026 J.P. MORGAN SECURITIES LLC .. 2.AFE ..
P0156P-AC-3 . ..| ALFA SAB DE CV 02/18/2026 HSBC BANK PLC ................ 2.BFE ..
P3143N-BT-0 . .| CODELCO INC ....... 02/20/2026 . MERRILL LYNCH INTERNATIONAL . 2.AFE ..

2B FE ..

2.AFE ..

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated)

55670#-AH-2 ......... [VARTABLE FUNDING NOTE ...vvveeceieiiersesesesicicessoteteesesesesisesesnetes s s sesieecsnenanerseseseeeeenens [......01/23/2026 ..... [DIRECT PLACEMENT .....veeieiieisesesecesestetetsesesesiseseseseterseseseseesseteteesesesesesesenenersrsesenssenes |oreesssesosonorerseneseeeeens , , 2.0
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0099999999. Subtotal - issuer credit obligations - corporate bonds (affiliated) 55,032 55,032
128158-AA-6 ......... WILMINGTON TRUST NATIONAL ASSOCIAT ...viiiieiiniiiiiiiie e e cesiii e e rennni e e eennis e esnni e e evnnnneeees [oanand 01/28/2026 ..... =00 I R RN 4,300,000 foeuriiiiinnnnnieennns 4,300,000
48290*-AA-6 ......... KKR OSPREY INVESTOR L.P. ....iiiiieuunsiermnnnnnaseernnnnnaseernnnnsseeennnnnsasennnnnnnssannnnnnnsseernnnnnseeeens  |oonnnd 01/12/2026 ..... DIRECT PLACEMENT ... iiesuutteimnnneseaennnnusseernnnaseeernnsaseeennnnasseennnnaassaennnnnnsseennnnnnsssennnnns |seennnnnnsseennnnnnsseennnnnnnneeee |oerennnasseennnnnaneees 1,000,000 |.eevvnneiieinnnnnnes 1,000,000
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 5,300,000 5,300,000
015271-BF-5 . ..| ALEXANDRIA REAL ESTATE EQUITIES IN . PR 02/10/2026 ..... VARTOUS ettt e e e e e e e e e e e e e e e e e e e e e e e s e e e e e e e e e e e e e e eeen 3,390,639 |. 3,400,000 |...
37429*-AC-9 . .. |GETTY REALTY CORP ........ 01/22/2026 .....|DIRECT PL 3,500,000 3,500,000
74170*-CT-4 . ..| PRIME PROPERTY FUND LLC 03/11/2026 .....|DIRECT PLACEMENT 2,300,000 2,300,000
828807-EB-9 . ..| SIMON PROPERTY GROUP LP 02/11/2026 .| HSBC SECURITIES (USA) INC. 1,000,160 |. 1,000,000 |.
962166-BY-9 ......... WEYERHAEUSER COMPANY ... iieeeuuiseeeennuuaaeernnnusaeeenennnaeerennnnnsaeeennnnnsseeennnnnnaseeennnnnneeeeennns |oeern.03/25/2026 ..... CANTOR FITZGERALD & CO. 2,923,710 ). 3,000,000 |...
entltles (unaffiliated) 13,114,509 13,200,000

0169999999. Subtotal - issuer credlt obllgatlons bonds issued by funds representing operatlng

02932J-AU-1 ......... [ AMERICAN ROCK SALT COMPANY LLC . 01/16/2026 ..... PRIOR YEAR ADJUSTMENT ... ... 12,646 |. .. 12,646 |... 4BFE ..
BNL2A3-AH-6 . ..| GRAFTECH GLOBAL ENTERPRISES .. 01/16/2026 .....|PRIOR YEAR ADJUSTMENT L 243,177 . 4BFE ..
T1947J-AK-1 . .| PHYSICIAN PARTNERS LLC .... 01/14/2026 .....|CAPITALIZED INTEREST . .2,663 5.C FE ..
T1947J-AN-7 . .| PHYSICIAN PARTNERS LLC . 01/14/2026 .....|CAPITALIZED INTEREST . . 2,666 5.CFE ..
74345H-AJ-0 . .. |PROOFPOINT INC ............ 01/15/2026 .....| CASHLESS EXCHANGE ..... 326,534 4.CFE ..
75025K-AN-0 . ..| ASTOUND (RADIATE HOLDCO) . 02/27/2026 . CAPITALIZED INTEREST . ..8,925 |. 5.AFE ..
71911K-AF-1 . ..| PAREXEL (WEST STREET/ PHOE 01/15/2026 CASHLESS EXCHANGE .. 113,413 4BFE ..
80875A-AY-7 . ..|LIGHT AND WONDER INTERNAT |ONAL INC 01/22/2026 .....| CASHLESS EXCHANGE .. 970,256 3.AFE ..
28542C-AG-4 . . | EXAMWORKS (GOLD MRGR-ELECTRON BID) 02/06/2026 CASHLESS EXCHANGE .. 2,850,565 4BFE ..
25472P-AD-2 .. KOHLER ENERGY (DISCOVERY) . 02/04/2026 . CASHLESS EXCHANGE .. 1,007,360 4BFE ..
0209999999. Subtotal issuer credit obllgatlons - bank loans - acquired (unaffiliated) 6,538,205 6,542,318

0489999999. Total - issuer credit obligations (unaffiliated) 355,514,781 356,087,693 1,417,566
0499999999. Total - issuer credit obligations (affiliated) 55,032 55,032

0509999997. Total - issuer credit obligations - Part 3 355,569,813 356,142,725 1,417,566
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX

0509999999. Total - issuer credit obligations 355,569,813 356,142,725 1,417,566

00038T-AB-8 .........| AGD MORTGAGE TRUST ADMT_26-NOM2 .........eevemmmmmmenniiininiiiiiesssesssessssesessssssssesssesssssssssssssssnnnnnns [oeaees 02/27/2026 JP MORGAN SECURITIES LLC .. ..200,000 |... 1.A FE
00038T-AC-6 . ..| ASD MORTGAGE TRUST ADMT_26-NQM2 . 02/27/2026 . JP MORGAN SECURITIES LLC .. 300,000 |. 1.AFE ..
00038T-AF-9 . ..| ASD MORTGAGE TRUST ADMT_26-NQM2 . 02/27/2026 . JP MORGAN SECURITIES LLC .. 200,000 |. 1.C FE ..
00038T-AG-7 . ..| ASD MORTGAGE TRUST ADMT_26-NQM2 . 02/27/2026 . JP MORGAN SECURITIES LLC .. 400,000 |. 1.FFE ..
00038T-AH-5 . ..| A&D MORTGAGE TRUST ADMT_26-NOM2 .. 02/27/2026 . JP MORGAN SECURITIES LLC .. 200,000 |. 2.BFE ..
00040D-AE-3 . ..| A&D MORTGAGE TRUST 2026-NQM1 ADMT 26 -NOM . 01/14/2026 .....[MORGAN STANLEY & CO. LLC 100,000 |. 1.AFE ..
00040D-AF-0 . ..| ASD MORTGAGE TRUST 2026-NQM1 ADMT_26-NQM . 01/14/2026 .....[MORGAN STANLEY & CO. LLC 300,000 |. 1.C FE ..
00040D-AG-8 . ..| ASD MORTGAGE TRUST 2026-NOM1 ADMT_26-NQM . 01/14/2026 .....[MORGAN STANLEY & C0. LLC 600,000 |. 1.FFE ..
00040D-AH-6 . ..| A&D MORTGAGE TRUST 2026-NQM1 ADMT_26-NOM . 01/14/2026 .....[MORGAN STANLEY & CO. LLC 300,000 |. 2.BFE ..
26847N-AD-3 . .|ELLINGTON FINANCIAL MORTGAGE TRUST EFMT 02/09/2026 . GOLDMAN SACHS & CO ....... 250,000 |. 2.CFE ..
403972-AF-9 HOMES TRUST HOMES_26-AFCT ..o [ 02/26/2026 ..... JP MORGAN SECURITIES LLC .. ..295,000 ... 1.CFE e
403972-AG-7 HOMES TRUST HOMES_26-AFCT ..o [ 02/26/2026 JP MORGAN SECURITIES LLC ..215,000 |... 1.F FE
58004L-AE-7 . ..|MFA TRUST MFRA_25-NOM3 ....... 02/09/2026 . WELLS FARGO SECURITIES, LLC . 105,000 |. 2.BFE ..
73072J-AA-6 . ..|POINT SECURITIZATION TRUST PNT_26-1 02/09/2026 . BARCLAYS CAPITAL ......... 500,000 |. 1.6 FE
914917-AA-7 ......... UNLOCK HEA TRUST UNLOK 25-2 ....eeeseseeisisseesesssseisessssesssssissssssstsessessessssssessssssssssnsnensssnnsnnnnns [oeees 01/06/2026 ..... PRIOR YEAR ADJUSTMENT . ..316,195 |... 1.FZ ... ..
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self—liquidatmg non-agency residential mortgage-backed securities (unaffiliated) 4,281,1% XXX
00263*-AB-8 .........| ASIF FUNDING | LLC ASIF_24-1 .03/17/2026 ..... REVOLVER FUNDING BROKER . 1.FPL ..
125110-AH-9 . ..| CCS8 UNITRANCHE PTNR 2024-1 FUNDED ... 03/26/2026 . REVOLVER FUNDING BROKER ... 1EZ
62986B-AA-1 . ..|NEWTEK SMALL BUSINESS LOAN TRUST NISB_26 . 01/14/2026 ..... |DEUTSCHE BANK SECURITIES, . 1.G FE
62986B-AC-7 . ..|NEWTEK SMALL BUSINESS LOAN TRUST NWSB_26 . 01/14/2026 .....|DEUTSCHE BANK SECURITIES, INC. 3BZ
69145@-AE-9 . ..| OXFIN CREDIT FUND TRUST 2 (FUNDED) . 01/27/2026 .....|REVOLVER FUNDING BROKER ... 1.6 PL
691456-AF-6 . .| OXFIN CREDIT FUND TRUST 2 (FUNDED) 01/27/2026 .....|REVOLVER FUNDING BROKER 2.CPL ..
691456-AG-4 . ..| OXFIN CREDIT FUND TRUST 2 (FUNDED) 01/27/2026 .....|REVOLVER FUNDING BROKER 3.CPL ..
691456-AH-2 . .| OXFIN CREDIT FUND TRUST 2 (FUNDED) ..|REVOLVER FUNDING BROKER ... 4CPL ..
921974-AE-1 . ..|VCP RRL ABS LTD VCRRL_26-1 .. ..| DEUTSCHE BANK SECURITIES, INC. 1.F FE ..
R1974-AN-1 ......... L R L e P RN 02/10/2026 ..... DEUTSCHE BANK SECURITIES, INC. ... , K , 2.B FE
9Q261L-AA-2 ......... VELOX LIBRI NOTE SPV 2023 (FUNDED) ......ceoviiiiiiiiiiiiiiiiiiiccccccccccccccccneccccccccccceecccceeeeeeeeeeeeeees oo 03/27/20%6 ..... REVOLVER FUNDING BROKER ... .. 11,227,076 |. .. 11,197,045 |... 1TAPL ...
92261L-AB-0 ......... VELOX LIBRI SPV 2023 (FUNDED) .iievvvvireeiiiuiiiiiiiiiiiiiiiieiieiiiiiieseeiii it e e eeiiiieeeesiiieeeeesniee e 03/27/2026 ..... REVOLVER FUNDING BROKER ... 939,698 |. 927,566 |... 1.FPL ..........
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92261L-AC-8 ......... VELOX LIBRI NOTE ISSUER SPV 2023 LLC VLI . N - 03/27/2026 ..... REVOLVER FUNDING BROKER . 407,115 | .. 397,528 |... 2BPL .o
92261L-AD-6 . .| VELOX LIBRI NOTE ISSUER SPV 2023 LLC VLI . REVOLVER FUNDING BROKER . I .. 442,467 |. .. 449,600 |... 4BPL .. .
1099999999 Subtotal asset-backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng non-agency - CLOs/CBOs/CDOs (unaff liated) 21,049,241 21,005,275 XXX
22671M-AA-1 . .| CRISPI VEHICULUM SPV 2024 FUNDED ........iiiiiimiiniiiiiiiiiiie e i v seenn s esnni e e ennnnnes [oeneed 03/30/2026 REVOLVER FUNDING BROKER . 1.EPL ..
22671M-AB-9 . .| CRISPI VEHICULUM SPV 2024 FUNDED 03/30/2026 . REVOLVER FUNDING BROKER 2.APL ..
22671M-AC-7 . ..| CRISPI VEHICULUM SPV 2024 FUNDED 03/30/2026 . REVOLVER FUNDING BROKER ... 3.APL ..
50625B-AA-3 . ..|MRQI _26-HI 1A 02/02/2026 . RAYMOND JAMES & ASSOCIATES, INC . 1.APL ..
50625B-AB-1 . ..|MRQI_26-HI1A ... 02/02/2026 . RAYMOND JAMES & ASSOCIATES, INC . 1.CPL ..
63943H-AB-6 . .. |NAVIENT REFINANCE LOAN TRUST NAVRL_26-A 02/17/2026 .....|JP MORGAN SECURITIES LLC .. 1.C FE ..
63943H-AC-4 ......... [NAVIENT REFINANCE LOAN TRUST NAVRL_26-A 02/17/2026 .....|JP MORGAN SECURITIES LLC .. 1.F FE ..
64032U-AC-5 . .. |NELNET STUDENT LOAN TRUST NSLT_26-A 02/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) .. 1.C FE ..
64032U-AD-3 . .. [NELNET STUDENT LOAN TRUST NSLT_26-A 02/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) .. N 1.F FE ..
64032U-AE-1 . .| NELNET STUDENT LOAN TRUST NSLT_26-A 02/13/2026 . BOFA SECURITIES INC (MERRILL LYNCH) ..699,748 |. 2.CFE ..
69376B-AA-4 . .| PACEF_20-1A-A .oevvviiiiiiiinnn 01/26/2026 CAPITALIZED INTEREST ....... L. 333 . 1.AFE ..
73758*-AA-9 . ..| POTENTIA LUDIS SPV LLC OCTL_25- 02/27/2026 . REVOLVER FUNDING BROKER ..519,045 |. 1.APL ..
73758*-AB-7 . ..|POTENTIA LUDIS SPV LLC OCTL_25- 02/27/2026 . REVOLVER FUNDING BROKER 71,540 |. 1BPL ..
73758*-AC-5 . ..| POTENTIA LUDIS SPV LLC OCTL_25- 02/27/2026 . REVOLVER FUNDING BROKER 39,258 |. 1.FPL ..
73758*-AD-3 . ..| POTENTIA LUDIS SPV LLC OCTL_25- ......02/27/2026 . REVOLVER FUNDING BROKER 11,194 |. 2.APL ..
73758*-AE-1 ......... POTENTIA LUDIS SPV LLC OCTL_25- [T A 02/27/2026 ..... REVOLVER FUNDING BROKER ... .. 22,307 |. 2.CPL
73758*-AF-8 ......... POTENTIA LUDIS SPV LLC OCTL_25-1 ..euvriiiiiiiiieiiiiiiie e eccciiin e cvnni s ennnnne s eennnnnneees |+0000.02/27/2026 ... REVOLVER FUNDING BROKER 4.APL
83589D-AA-4 . B LS PP PPPPRPPPIN PR 1) V24 0.0 RO BNP PARIBAS SECURITIES CORP . I .. .. .. .. |1.AFE ..
1119999999 Subtotal asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng other financial asset-backed securities - self-liquidating (unaffiliated) 9,841,375 ,832, 4,706
78475C-AA-3 B 2 PP UPPPPPPRRPPPPRRURPR RPN 02/10/2026 ..... BARCLAYS CAPITAL .. 1,060 |1.
78518C-AA-2 . ..| SABAL ISSUER LLC PALMET_26-1 02/18/2026 .| DEUTSCHE BANK SECURITIES, INC. 1.
87253P-AA-3 . .| TIP SOLAR ABS ISSUER LLC TIP_26-1 . .......02/20/2026 . HSBC SECURITIES (USA) INC. 1.
87253P-AB-1 . .| TIP SOLAR ABS ISSUER LLC TIP_26-1 . i 02/20/2026 ..... HSBC SECURITIES (USA) INC. T I 2.CFE .
1519999999 Subtotal asset-backed securities - non-financial asset-backed securities - practlcal expedient - lease-backed securities - practlcal expedient (unaffiliated) 6 335,537 6 344,180
14054*-AA-4 ......... CAPITALE HAM SPV LLC 2025-1 CHAM_25-1 .....cevvuiniiiiiiiiiiieiiiiis i nnnnnees [enand 03/31/202%6 ..... REVOLVER FUNDING BROKER .......ceivuuiniiiiiiiiiieie it s et s e s s s s s ennna e s e nnnn [oesnnnnnnssessnnsnnnnsssnnnnnnneees Jornninnnnnnnn 1,132,471 [oeiiiiiie 1,123,952 L

14054*-AB-2 ......... CAPITALE HAM SPV LLC 2025-1 CHAM_25-1 ...cceeeiiiiiiiiiee e oo 03/31/2026 ..... REVOLVER FUNDING BROKER ... .. 130,945 |... L ..
14054*-AC-0 . ..|CAPITALE HAM SPV LLC 2025-1 CHAM_25-1 03/31/2026 . REVOLVER FUNDING BROKER 98,210 |

14054*-AD-8 . ..|CAPITALE HAM SPV LLC 2025-1 CHAM_25-1 .. 03/31/2026 . REVOLVER FUNDING BROKER L
25756*-AA-1 . ..|DOMUS EFFICIENTIAM SPV LLC 2026-1 GDLP_2 . 03/13/2026 . DIRECT PLACEMENT ...

25756*-AB-9 . ..|DOMUS EFFICIENTIAM SPV LLC 2026-1 GDLP_2 . 03/13/2026 . DIRECT PLACEMENT .

25756*-AC-7 . ..|DOMUS EFFICIENTIAM SPV LLC 2026-1 GDLP_2 . 03/13/2026 . DIRECT PLACEMENT ... .

389470-AA-3 . ..| GRAYROCK FUND IV ABS ISSUER 2026-2 ...... 02/26/2026 . US BANK NATIONAL ASSOCIATION ..484,000 |.

45783\-A#-4 . ..| INNOVATION CREDIT SMA |1 SPE LLC INNCS_2 . 03/30/2026 . REVOLVER FUNDING BROKER ... 92,400 |.

45783li-A*-8 . .| INNOVATION CREDIT SMA |1 SPE LLC INNCS_2 . 03/30/2026 . REVOLVER FUNDING BROKER

457831-Aa-6 . ..| INNOVATION CREDIT SMA |1 SPE LLC INNCS_2 . 03/30/2026 . REVOLVER FUNDING BROKER

4578311-B*-7 . .| INNOVATION CREDIT SMA |1 SPE LLC INNCS_2 . 03/30/2026 . REVOLVER FUNDING BROKER

.. MSP 2026-1 CASL_26-1 .

[ e el el el el el el ot

624816-AA-4 . . 03/26/2026 . VARIOUS .

624816-AB-2 . ..|MSP 2026-1 CASL_26-1 . 03/26/2026 . VARIOUS .

624816-AC-0 . ..|MSP 2026-1 CASL_26-1 . 03/26/2026 . VARIOUS .

624816-AD-8 . ..|MSP 2026-1 CASL_26-1 . 03/26/2026 . VARIOUS .

624810-AE-6 . .|MSP 2026-1 CASL_26-1 . ......03/26/2026 . VARIOUS .

624816-AF-3 MSP 2026-1 CASL_26-1 ...eoeeeeeiiiiie e [ 03/26/2026 ..... VARIOUS . (I
624818-AG-1 MSP 2026-1 CASL_26-1 ...eeeeiiiiiiiieeeeiitie e e 03/26/2026 ..... VARIOUS L
69464#-AA-8 . ..|PRC EQUIPMENT FUNDING SPE 2025 PRC_25-2 ..|REVOLVER FUNDING BROKER L ..
69464#-AB-6 . .| PRC EQUIPMENT FUNDING SPE 2025 PRC_25-2 .| REVOLVER FUNDING BROKER L ..

805898-AA-7 SCANDERE SUPRA |1 SPV LLC SCSPRA_25-1 ..... 03/31/2026 .| REVOLVER FUNDING BROKER ...

=

251173 |.

805898-AC-3 SCANDERE SUPRA 11 SPV LLC SCSPRA_25-1 .eeuiiiiiiieiiiiiiiie ettt e 03/31/2026 REVOLVER FUNDING BROKER ... 915,978 |. L
80589¢-AD-1 . .| SCANDERE SUPRA |1 SPV LLC SCSPRA_25-1 REVOLVER FUNDING BROKER
805898-AE-9 . .| SCANDERE SUPRA 11 SPV LLC SCSPRA_25-1 REVOLVER FUNDING BROKER

TTTMEErTMrOTITMO>>rO T MO @O®TME®T O
U U U U U UTDUUTUUTUUTUUTUUTIUNNNNINTT

e

805898-AF-6 SCANDERE SUPRA || SPV LLC SCSPRA_25-1 REVOLVER FUNDING BROKER .

1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practlcal expedient - other non-financial asset backed securities - practical expedient (unaffiliated)
148924-AA-1 ......... JCASTLELAKE AIRCRAFT SECURITIZATION TRUST ....vvessesessosesssessonssnssssenssssnsssessesesnssesensssnsasessanas [ 02/11/2026 ..... JGOLDMAN SACHS & €O .v.vuveuersessssessssesssesessesesssnessenessssssesesessssessssessssesssseseasesesssensssensssens | v R 544,996
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19521C-AA-1 ......... COLOGIX DATA CENTERS CLGIX_26=1 ...eeeeeeeeeeenie e e e ceene e e e e e e een e e ee e e e e e e e eennnees |eennad 02/02/2026 ..... DEUTSCHE BANK SECURITIES, INC. ereeueeeeeeneeeeeennue e e e eeenni e e e e eennee s e e eeenne e e e eemnnneseeennnnnnneeeens [seeernnnnaneeeemnnnaneeeennnnnneees Jreennnnnnereeennnnnneee 1,961,686 |ooiiiiiiiiiiiiiis 2,055,000 |..
361528-AE-2 ...v.vv. | GBX LEASING GBXL_26=1 ouvoeeeeseeesceeseeeseeeessseeseeesseessesesene s st ssssesnsesssessssesnsesnnes [oneen 01/27/2026 ... WELLS FARGO SECURITIES, LLC ..540,000 |..
53229Y-AA-T7 .. LIGHTPATH FIBER ISSUER LLC LPATH_26-1 ...ceeeeeeeeeeeee e eeeeie e eeeee e e e e e e eeene e e e ennn e eee |eenaad 02/10/2026 ..... MORGAN STANLEY & CO. LLC .... .. 2,330,000 |..
TATTIG-AA=3 oo [ PHNTONZB-T-A vttt ennnnens [reead 01/28/2026 ... DEUTSCHE BANK SECLRITIES, INC. .. 1,515,000 |..
74983Y-AA-9 .. .| RELIANT NET LEA NT LL L5 PSPPSR RRPPPPRRRRPPPP ISR 02/18/2026 ..... TRUIST SECURITIES, INC. .. ..330,000
74983V-AB-7 .........|RELIANT NET LEASE PARENT LLC RLNT_26-1 ..eovuveeuieeisceiscenseeenseeenseeensctensesensesensesensesesesennees [oreead 02/18/2026 ... TRUIST SECWRITIES, INC. 740,000
78488J-AA-3 .. | SVC ABS LLC SVC_26-TA ...eeeeeiieeeeeeee e e e e e e e e e e et e e e e e enee e e e eennna e e e e ennnn e e e eernnnaeeeennnnnns [eeeee 02/20/2026 ..... MORGAN STANLEY & CO. LLC . .. 386,273
78520E-AK-2 .........| SABEY DATA CENTERS SDCP_26T ....vuuivucsieecsenesesesesesessesesssessesesnsessssesssessssessssessssensnsenans [oreen 01/28/2026 ... GUGGENHEIM SECLRITIES, LLC .. . 1,700,000 |..
852090-AA-0 .. | SPRITE LIMITED SPRTE_26-1 ...eeeeeeieeeeennie e e e eeenie s e e e een s e e e eeene e e e ee e e e e e e ennn e e e e ennnnnnneeennn [eeeees 02/19/2026 ..... MIZUHO SECURITIES USA, INC. .. 1,499,948 |.. .. 1,500,000 |..
85236K-AR-3 STACK INFRASTRUCTURE ISSUER LLC SIDC_26- ......evuuniiiiiiiiniieiiiiiieeecciiie e cevni e e cvnnins e e eennnns Janand 02/18/2026 ..... MORGAN STANLEY & CO. LLC . 2,244,734 |.. .. 2,290,000 |..
91825H-AC-8 .........[VB-S1 ISSUER LLC VBTEL 26-1 ......ceevrmmuanrarrnnnnnnas H et teeeeesssseeeesessssseesesssssssessersssssteeessssssseesersssseeeree |oosaatteennennatteernnnnaateeernnns fooaaeeeernnnaareeennnnnnn 672,868 |...iiieeiiiiiiiaeiennans 680,000 |..
1719999999. Subtotal - asset-backed securities - non-financial asset-ba (unaffiliated) 14,464,958 14,611,273
1889999999. Total - asset-backed securities (unaffiliated) 104,537,378 104,565,986 21,212 XXX
1899999999. Total - asset-backed securities (affiliated) XXX
1909999997. Total - asset-backed securities - Part 3 104,537,378 104,565,986 21,212 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 104,537,378 104,565,986 21,212 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 460,107,191 460,708,711 1,438,778 XXX
4509999997. Total - preferred stocks - Part 3 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - preferred stocks XXX XXX
5989999997. Total - common stocks - Part 3 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks XXX XXX
5999999999. Total - preferred and common stocks XXX XXX
6009999999 - Totals 460,107,191 XXX 1,438,778 XXX
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DEUTSCHE BANK SECURITIES INC.
.. 91282C-NX-5 | TREASURY NOTE ....eevvniiiiiinnniiiiiiiiiniiiniinnns L 01/12/2026 . | eeenniiiiiiiie i e [ 21,900,313 |....... 22,000,000 |....... 22,030,078 |....... 22,029,175 [.oiiiiiiniiinnns fooniiiinnnnn (78) foeeiiiinnnnnns fooonvieeeea (T8) foiiiiiiiinans fonnnns 22,029,09 [......ccoooeeeee foonns (128,784) |...... (128,784) |........... 297,410 |. 08/31/2030 . [1.A ........
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 21,900,313 22,000,000 22,030,078 22,029,175 (78) 22,029,096 (128,784) (128,784) 297,410 XXX XXX
..67760H-CH-2 |OHIO ST TPK COMMN TPK REV . 02/15/2026 . |MATURITY at 100.0000 . . . A . 2,570,000 |........ 2,570,000 |........ 2,418,267 |........ 2,568,501 |.eeveviriiiinnn o 1,499 s o 1,499 s e 2,570,000 |.. . 02/15/2026 . |1.C FE .
..79061A-AC-1 | ST JOSEPH CNTY IND EDL FACS RE . 03/01/2026 . |MATURITY at 100.0000 . PR FOPR 1,500,000 |........ 1,500,000 |........ 1,831,425 |........ 1,503,622 |....ccoovmrrins fooeeeeenn(3,622) [eeniieiiiiiies feeeee e (3,622) [ e 1,500,000 |.. . 03/01/2026 . |1.A FE .
SECURITY CALLED AT 100. 00000000
..80189A-AT-9 [SANTA FE CNTY N MEX CORRECTIONAL S . . 02/02/2026 . s 330,000 414,459 |.... . 02/01/2027 . |1.
..927780-SJ-6 | VA ST COLLEGE BLDG AUTH . 01/01/2026 . |MATURITY at 100.0000 . , 655,000 676,353 |.... . 01/01/2026 . |1.
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 5 055,000 5,055,000 5,340,504 5 069,255 (2,180) (2,180) 5, 067 075 XXX
..01538T-AA-3 | ALFA DESARROLLO SPA ... .. |- 03/27/2026 . [SINKING FUND REDEMPTION . .2,189 ... .2,168 |.. . 09/27/2051 . |2.
..05606#-AB-9 |BIF 11 HOLTWOOD LLC .. . 03/30/2026 . | SINKING FUND REDEMPTION ... e 1,730 o L7,730 .. . 02/15/2033 . |2.
..18452%-AA-3 | CLEANCAPITAL ARROWHEAD ISSUER LLC .. . 03/31/2026 . | VARIOUS ... 49,257 |.... . 09/30/2050 . |2.
..22102*-AB-7 [ CORVIAS CAMPUS LIVING ... . 02/25/2026 . | SINKING FUND REDEMPTION 20,804 |. . 11/30/2052 . |6.
..28249N-AA-9 [EIG PEARL HOLDINGS SARL . . 02/28/2026 . | VARIOUS ............... . 08/31/2036 . |1.
..29252B-AA-7 |ENBRIDGE PIPELINES SOUTHERN LIGHTS . . 01/01/2026 . |PRIOR YEAR INCOME ....eeneeeeeenn Jommmeeeemmmmneeeee forreeeemnes e e e . 06/30/2040 . |1. .
..31655@-AA-9 | FIELDHOUSE MANAGEMENT LLC . . 01/01/2026 . | SINKING FUND REDEMPTION . 01/01/2045 . |2.B PL .
..36321P-AD-2 | GALAXY PIPELINE ASSETS BIDC 2. ... |- 03/30/2026 . | SINKING FUND REDEMPTION . 03/31/2034 . |1.C FE .
..36321P-AE-0 | GALAXY PIPELINE ASSETS BIDC 2.94% 30 SEP .... |. 03/30/2026 . | SINKING FUND REDEMPTION . 09/30/2040 . |1.C FE .
..50201P-AA-4 [LLPL CAPITAL PTE. LTD. 6.875% 04 FEB 203 .... |. 02/04/2026 . | SINKING FUND REDEMPTION . 02/04/2039 . |2.C FE .
..55339T-AA-0 | NN8 PORTFOLIO IV LLC .. . 01/01/2026 . |PRIOR YEAR INCOME ..... . 06/30/2045 . |2.C PL ..
..602736-AA-8 | MINEJESA CAPITAL BV 4.625% . 02/10/2026 . | SINKING FUND REDEMPT O . 08/10/2030 . |2.C FE .
..64079*-AB-8 |NEPTUNE REGIONAL TRANSMISSION SYSTEM LLC .... |. 03/30/2026 . |VARIOUS .........ccvvuunnnnns . 06/30/2027 . |1.F PL .
.. 75405U-AA-4 |RAS LAFFAN LIQUEFIED NATUR 5.838% 30 SEP . 03/31/2026 . | SINKING FUND REDEMPTION . 09/30/2027 . |1.D FE .
..78507@-AA-0 | SPOWER MIS 2 FINANCE LLC .. . 01/07/2026 . | SINKING FUND REDEMPTION . 05/31/2050 . |2.C PL ..
..832748-AA-1 | SMOKY MOUNTAIN HOLDINGS LLC . . 01/30/2026 . | SINKING FUND REDEMPTION . 12/31/2034 . |2.B PL .
..832748-AB-9 | SMOKY MOUNTAIN HOLDINGS LLC .... . 01/30/2026 . | VARIOUS ............... . 12/31/2034 . |2.B PL .
..84929Y-AB-3 | SPOWER FINANCE 3 LLC ACED FINANCE . 01/01/2026 . |PRIOR YEAR INCOME . 06/30/2049 . |2.C PL ..
..84920Y-AC-1 | SPOWER FINANCE 3 LLC ACED FINANCE . 01/01/2026 . |PRIOR YEAR INCOME . 11/30/2049 . |2.C PL ..
..84929Y-AD-9 | SPOWER FINANCE 3 LLC ACED FINANCE ............. . 01/01/2026 . |PRIOR YEAR INCOME .. . 11/30/2049 . |2.C PL ..
..870674-AA-6 | SWEIHAN PV POWER COMPANY P 3.625% 31 JAN . 03/18/2026 . | VARIOUS ............... ..165,467 (2,366) |. . (2,366) . 01/31/2049 . |2.A FE .
..92213H-AA-0 | VARANASI AURANGABAD NH-2 TOLLWAY P . 03/05/2026 . | SINKING FUND REDEMPTION ... 975 L2975 ). o | . 02/28/2034 . |2.C FE .
..G3R238-AB-9 | GALAXY PIPELINE ASSETS BIDC 1.75% 30 SEP .... |. 03/31/2026 . [SINKING FUND REDEMPTION ... 57,780 57,064 |.... . 09/30/2027 . |1.C FE .
..G3R238-AC-7 | GALAXY PIPELINE ASSETS BIDC 2.16% 31 MAR .... |. 03/30/2026 . [SINKING FUND REDEMPTION ... .. 11,7% L 11705 . . 03/31/2034 . |1.C FE .
..G3R238-AD-5 | GALAXY PIPELINE ASSETS BIDC 2.94% 30 SEP . 03/31/2026 . | SINKING FUND REDEMPTION 12,753 12,577 | . 09/30/2040 . |1.C FE ..
..G54897-AA-4 [LIMA METRO LINE 2 FINANCE LTD .... . 01/05/2026 . | SINKING FUND REDEMPTION 1,682 01,682 | . 07/05/2034 . |2.C FE ..
..G54897-AB-2 [LIMA METRO LINE 2 FINANCE LTD . . 01/05/2026 . | SINKING FUND REDEMPTION 5,785 .5,782 | . 04/05/2036 . |2.C FE ...
..G7150P-AA-8 [POINSETTIA FINANCE LIMITED SARL .. . 02/15/2026 . | SINKING FUND REDEMPTION 3,375 N 3,361 | . 06/17/2031 . |4.A FE ...
..G87602-AA-9 | TENGIZCHEVROIL FINANCE COMPANY 4% 15 AUG . 02/15/2026 . | SINKING FUND REDEMPTION .. 215,000 ..215,000 ..232,470 |. ..215,157 |. .215,000 . 08/15/2026 . |2.C FE ...
..LOR80Q-AA-1 | ACU PETROLEO LUXEMBOURG SARL . 01/13/2026 . | SINKING FUND REDEMPTION 10,139 10, 139 10,388 |. 10,139 |. 10,139 . 07/13/2035 . |3.A FE ...
..N57445-AA-1 | MINEJESA CAPITAL BV 4.625% 10 AUG 2030 R .... |. 02/10/2026 . | SINKING FUND REDEMPTION . .. 71,604 ... 71,604 ...70,85% |............71,511 .. 71,604 |.. . 08/10/2030 . |2.C FE ...
SECURITY CALLED AT 100. 79200000
..P40070-AB-3 [FENIX POWER PERU SA .....ovvvviiiiiiiiiiiieieinnn . 01/14/2026 . .. 164,118 . 164,118 |.......... 164,118 |.... 164,118 |.. . 09/20/2027 . |2.C FE ..
..P4909L-AA-8 [GNL QUINTERO S.A. 4.634% 31 JUL 2029 REG . 01/31/2026 . | VARIOUS . 60,564 59,470 |. 60,309 |. . 07/31/2029 . |2.A FE ..
..P7922D-AB-0 |PRUMO PARTICIPACOES E INVESTIMENTO ... . 01/02/2026 . | VARIOUS . .8,686 | . 12/31/2031 . |3.B FE ..
..00458*-AF-6 [ AQUASURE FINANCE PTY LTD ......coeenens . 01/12/2026 . | SINKING FUN 24,587 |. . 01/12/2034 . |1.G FE ..
..V2352N-AB-1 | CLEAN RENEWABLE POWER (M 4.25% 25 MAR 20 . 03/25/2026 . | SINKING FUND REDEMPTION .7,004 | . 03/25/2027 . |3.C FE ..
..V4819L-AA-0 | INDIA GREEN POWER HOLDINGS ..........eenn... . 02/22/2026 . | SINKING FUND REDEMPTION ... 16,653 |. o | . 02/22/2027 . |3.C FE ..
..YOR15U-GV-6 | ADANI TRANSMISSION LIMITED 4.25% 21 MAY ..... . 01/23/2026 . | CITIGROUP GLOBAL MARKETS INC. . |.... . (17,268) |.... . 05/21/2036 . |2.C FE ..
..Y51478-AA-6 [LLPL CAPITAL PTE. LTD. 6.875% 04 FEB 203 .... |. 02/04/2026 . | SINKING FUND REDEMPTION .........f-eeeeeeeeeieniiecnns Joovennnn 51,015 oiinnll 51,015 |onen 51,412 [ 51,004 [ foveeeneeeeec 1 s e 1 s e 51,005 | e . 02/04/2039 . |2.C FE ..
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 1,366,720 1,410,769 1,365,202 1,353,082 2,049 2,049 1,355,131 10,289 10,289 38,376 XXX XXX
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SECURITY CALLED AT 100.87700000
..012653-AD-3 | ALBEMARLE CORP .........evvvvvmvvvmnnnnnnnnnnnnnnnnns . 03/12/2026 . | .evverniiiiiiniiniinnieneneenennens [ [, 933,112 |........... 925,000 f[....eeeee. 924,149 |........... 72 (I O R 31 [ o 31 [ o 924,800 [.ooeeiiiiiiiiins e 200 foevvrrnnnnns 200 [oeeeennnnns 20,180 |. 06/01/2027 . [2.C FE ....
..012653-AE-1 | ALBEMARLE CORP .........evvvvvvmvmmrnnnnnnnnnnnnnnnns . 03/18/2026 . | .evvvrrerniniininiiiiiiinnnneiennnnnens [ fo, 846,868 |........... 832,000 |........... 829,571 [...eennene 830,331 [ovvveiiiiiins e L PO AN [ 2 PO A 830,379 [..ooeiiiiiiiinns e 1,621 [......... 1,621 [oennnnnne 27,356 |. 06/01/2032 . |2.C FE
..02090D-AE-8 | ALTICE FRANCE SA 6.875 15JUL32 144A .. |- 0170972026 . [ e fo [ 2,214 | 2,214 o, 1,869 |............. 1,879 [.... K ...1,880 |.. . 07/15/2032 . [5.A FE ...
..025816-DR-7 | AMERICAN EXPRESS COMPANY .. . 02/03/2026 . |HSBC SECURITIES (USA) INC. . 4,031,015 .. 3,825,000 ..3,048,586 |. .3,039,716 |. (1,042) |. . (1,042) . 3,938,674 . 04/25/2035 . [2.A FE ...
..037833-EB-2 |APPLE INC .......ceevnnnnn . 02/08/2026 . |MATURITY at 100.0000 . . 4,000,000 ..4,000,000 ..3,926,200 |. .3,998,413 |. ..1,587 | 1,587 .4,000,000 . 02/08/2026 . (1.B FE ..
..064159-3U-8 | BANK OF NOVA SCOTIA . 03/02/2026 . |MATURITY at 100.0000 . ..200,000 . 200,000 ..197,762 |. ..199,920 |. 80 | .80 200,000 . 03/02/2026 . 1.F FE ..
..084670-BS-6 | BERKSHIRE HATHAWAY INC ..... . 03/15/2026 . |MATURITY at 100.0000 . . 3,650,000 ..3,650,000 ..3,971,310 |. .3,650,000 |. .3,650,000 . 03/15/2026 . [1.C FE ...
..08523A-AA-6 | BERMUDA SKYPORT CORPORATION . 02/15/2026 . | SINKING FUND REDEMPTIOI .. 214,558 . . ..214,558 |. . . 02/15/2042 . [2.A PL ..
..092113-AL-3 | BLACK HILLS CORPORATION . 01/15/2026 . |MATURITY at 100.0000 ............ [.... . 1,880,000 .1,880,000 |.... . 01/15/2026 . [2.B FE ..
SECURITY CALLED AT 100.00900000
.. 11135F-AL-5 | BROADCOM INC . 01/22/2026 . ... 91,008 ...89,731 |.... . 09/15/2028 . 1.G FE ..
..124857-A0-6 | PARAMOUNT GLOBAL .... . 01/15/2026 . |MATURITY at 100.0000 . . 2,000,000 1,999,843 |.... . 01/15/2026 . |2.C FE
BOFA SECURITIES INC (MERRILL
..125896-BS-8 | CMS ENERGY CORPORATION ........eevvvvvvmnnnnnnnnnee . 03/20/2026 . |LYNCH) .eevvvveveiiiiniiiiiniiiinens fevveeviiiiiiiiininns foeeens 2,721,755 |........ 2,765,000 |........ 2,872,968 |........ 2,788,610 |.ooeeeeeiiiiiins |oeeeeennn(8,998) | feeeeennnn(3,996) [ennniiiiiiiiiis oo 2,784,615 [oooeieiiiiiiens | (56,859) |....... (56,859) | 57,765 |. 08/15/2027 .|2.B FE
SECURITY CALLED AT 100.00000000
..131347-CM-6 | CALPINE CORP . 02/15/2026 . 320,000 204,950 |...........309,546 |.... ... 310,106 |.. .9,8%4 . 02/15/2028 . 2.A FE ..
..136375-CJ-9 | CANADIAN NATIONAL RAILWAY COMPANY .. . 03/01/2026 . |MATURITY at 100.0000 . .... 105,000 100,342 |.......... 104,717 |.... ... 105,000 |.. . 03/01/2026 . [1.G FE .
144A SECURITY EXCHANGE
..164110-AV-3 | CHENIERE ENERGY PARTNERS LP ...t . 02/26/2026 . | TRANSACTION ...vvvvvvvvvnnnnnnnnnnns fovvevvnnnnnnninnnnns fonnns 2,009,500 |........ 2,000,000 |........ 2,009,500 |........ 2 e O P O RN 2 O N . 10/30/2035 . |2.B FE
SECURITY CALLED AT 100.00000000
..174610-AY-1 | CITIZENS FINANCIAL GROUP INC ... L 02/11/2026 . | .evvvennnnnninninnniiiiiiinniiiinneiees feiiiiiiiiieiieeees foee.. 9,000,000 ... 9,000,000 |........ 9,723,105 |........ 9,044,219 [....ccooviiiiiss oo (44,219) | | (44.219) [ [, 9,000,000 |.. .. 168,750 |. 02/11/2031 . [2.A FE
..20030N-BS-9 | COMCAST CORPORATION . 01/15/2026 . .... 200,000 .... 217,608 |.......... 200,000 |.... 200,000 |.. 2,345 |. 03/01/2026 .
..21873#-AA-4 | CORE ELECTRIC COOPERATIVE . . 03/17/2026 . | SINKING FUND REDEMPTION , 70,380 70,380 |. . 12/17/2040 .
..23386#-AR-3 | DAIRY FARMERS OF AMERICA IN . 01/03/2026 . |MATURITY at 100.0000 .... .. 700,000 . 700,000 . 700,000 |. . 01/03/2026 .
..233898-AA-9 | DAIRYLAND POWER COOPERATIVE . . 03/30/2026 . | SINKING FUND REDEMPTION .. 170,833 ..170,833 ..169,918 |. . 03/30/2043 .
..30040W-AB-4 | EVERSOURCE ENERGY ... . 03/15/2026 . |MATURITY at 100.0000 . . 4,485,000 .. 4,485,000 .. 4,395,001 K . 03/15/2026 .
..36190C-AA-5 | GNL QUINTERO SA . 01/31/2026 . | VARIOUS .eeeee.... 27,636 s s e 21,729 | . 07/31/2029 .
..375558-BF-9 | GILEAD SCIENCES INC ......evvvvvvvvvvnnninnnnnnnnns . 03/01/2026 . |MATURITY at 100.0000 .........cvn fouvvvvrvvvnnnnnnnnns founnns 2,000,000 |........ 2,000,000 |........ 1,991,920 |........ 1,999,996 . 03/01/2026 .
SECURITY CALLED AT 100.00000000
..38141G-YA-6 | GOLDMAN SACHS GROUP INC/THE ..........coeeeennns . 03/09/2026 . | .vvvvvnnnnnnnniiiiiiiiiiiiiiininiieees foiiiiieens ... 200,000 ... 200,000 |........... 199,094 |........... 199,812 |oeeeeeeiiiiiins |t 11T U A 188 oo s 200,000 . 03/09/2027 . 1.F FE ..
..384701-AA-6 | GRAHAM PACKAGING CO INC . |- 01/726/2026 . . 08/15/2028 . |4.C FE
..39531J-AB-0 | GREENKO WIND PROJECTS (MAURITIUS) .. . 03/27/2026 . | SINKING FUND REDEMPTION ......... [.... . 09/27/2028 . |3.C FE
BOFA SECURITIES INC (MERRILL
..436440-AP-6 |HOLOGIC INC 144A .......oevviiiiiiiiiiiiiiiiiiinnne . 01/07/2026 . |[LYNCH) ..ovvvvvnniiininiiiiiiniinnnes . 02/15/2029 . |3.B FE
SECURITY CALLED AT 100.42100000
..45834Z-AP-4 | INTER PIPELINE LTD .... . 03/20/2026 . | .vvvvvrrriniiiiiiiiniiiiinnnnnnnns feeeeeeeeeee, [ee....3,500,945 [ 3,439,504 |........ 3,854,131 [........ 3,508,729 [...ovvvrnnnnnnn [oereeennn(2,226) |ooeeeeeiiiiiins | i(2,226) |......... 266,460 |........ 3,772,962 . 12/16/2026 . |2.C FE
..501889-AF-6 |LKQ CORP ... . 02/09/2026 . |LYNCH) ..eevvvvvveeiniiiiniininninnns fevvveiviiiiiiiiiinns foeennnns 367,383 |ooeeeieens 350,000 |........... 347,600 |........... 348,084 [ouvvveiiiiiiinn o3 e BT e e 348,116 . 06/15/2033 . |2.C FE
..540424-AS-7 | LOEWS CORPORATION . |- 03/19/2026 . .. 260,000 .... 260,000 259,438 |...........250,985 |.... ....259,9%8 |.. . 04/01/2026 . [1.G FE .
..576290-CH-1 | MASSMUTUAL GLOBAL FUNDING |1 . 03/08/2026 . |MATURITY at 100.0000 . .5,000,000 ..5,000,000 ..5,500,450 |. .5,019,628 |. .5,000,000 . 03/08/2026 . (1.B FE .
..58933Y-AY-1 |MERCK & CO INC ......... . 02/24/2026 . |MATURITY at 100.0000 . . 5,200,000 ..5,200,000 ..5,165,732 |. .5,198,918 |. .5,200,000 . 02/24/2026 . [1.E FE .
..60671#-AD-0 | THE MITRE CORPORATION . |- 0173172026 . | VARIOUS ... 25,970 ...26,970 |.... . 07/31/2040 . (1.E ........
..607120-FM-9 | MOBILE AIRPORT AUTHORITY . |- 02/09/2026 . | SINKING FUND REDEMPTION ... ... 21,782 ...21,782 |.... . 05/09/2039 . [1.F ........
..607120-FP-2 | MOBILE AIRPORT AUTHORITY . 02/09/2026 . | SINKING FUND REDEMPTION ......... [.... . ,412 ...32,412 ... . 05/09/2039 . [1.F ........
JANE STREET EXECUTION SERVICES
..61746B-CY-0 | MORGAN STANLEY .......eevvvvvvvvvvvvvvnnnnnnnnnnnnnns . 03/20/2026 . |LLC .ooooveeieeeieiieeeeeeeeeeeeeeeees feviiiiiiiiiiiiiiiies o, 2,177,366 |........ 2,160,000 |........ 2,757,383 |........ 2,221,638 [...cooviiiiiiins foeennn (23,138) oo e (23,138) oo v, 2,198,503 . 08/09/2026 . [1.G FE .
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..65106W-AA-3 | NEWCASTLE COAL INFRASTRUCTURE GROU ............ . 03/29/2026 . | SINKING FUND REDEMPTION .......o. feeeevvvviiiiiiiiiins fernvnnnnnns 9,920 [oeeeiiinnns 9,020 [oeurennnnnne 9,360 |..oooeeenns (IR (U P N [JUJ O RN [JUJ IO RN [T 70 I U R AR R, 218 |. 09/29/2027 . (2.B FE ....

JANE STREET EXECUTION SERVICES

..66775V-AB-1 | NORTHIEST PIPELINE LLC .. . 03/20/2026 . [LLC «eevveeeeeeiiiiieeeiiieeee [ [00002,822,413 Ll 2,835,000 |........ 2,961,444 |........ 2,856,098 |.... .. (4,765)|. L (4,765) | e 2,851,333 |.. . (28,921)|....... (28,921) . 04/01/2027 . |2.A FE ...

. 67077M-AE-8 |NUTRIEN LTD .. . 03/20/2026 . [ MARKETAXESS CORP . .. 1,350,000 1,526,009 |. 1,371,011 |. (6,764) |. . (6,764) . 1,364,247 . (18,513) | (18,513)|.. . 12/15/2026 . |2.B FE ....

..67103H-AE-7 | OREILLY AUTOMO . 03/15/2026 . [MATURITY at 100.0000 . .. 896,000 946,854 |.......... 896,000 [.... K .. 896,000 |.. .. . 03/15/2026 . |2.B FE
SECURITY CALLED AT 100. 13900000

..67773#-AD-2 | OHIO VALLEY ELECTRIC CORP SER 06 .............. L 01/16/2026 . [ ..vvveeeeiiiiiiieeeiiiiiie s e [l 497,082 |l 496,304 |........... 486,645 |........... 496,054 [o.ooeeiiiiiiins e 74 | e 74 oo el 496,228 |..oooeeiiiiiies [ 166 |............ 166 |............ 12,764 |. 02/15/2026 . |2.C FE ....

..67773#-AE-0 | OHIO VALLEY ELECTRIC CORP 07-A TRA ............ L 01/16/2026 . [ ..vvvieeiiiiiiiieeiiiiiieeceiies e e 11,864 | 11,637 |l 12,628 |.......eeel 11,687 |eeeiiies o e e e 11,837 [eeeeeiis o e e 76 |. 02/15/2026 . [2.C ........

. 02/15/2026 . |2.C FE ....
. 02/15/2026 . |2.C ........

..67773#-AF-7 | OHIO VALLEY ELECTRIC CORP 07-A TRA .
..67773#-AG-5 | OHIO VALLEY ELECTRIC CORP 07-A TRA .

. |- 01/16/2026 .
. 01/16/2026 . [ VARIOUS .
SECURITY CALLED AT 100. 21200000

..677734-AJ-9 |OHIO VALLEY ELECTRIC CORPORATION ............... O1/A6/2026 . | ovvrrereeeereereeseieie s [oererereeeeeen oo, 10,288 [ovoone. O 10,215 [ovveene. 10,266 [oovvovvoceeren feveeeeenenies Jooeeeeinenes foeeeereeeniens fooeereeeeiees Joeveeieeia 10,266 [oovocvcreens foeeeeeeieenes oo oo, 196 | 02/15/20%6 . [2.C ........
1445 SECURITY EXCHANGE

..681919-BK~1 [ OWNICOM GROUP ING ... - 01/15/2026 . | TRANSACTION ....voveeeeeerenens [ooeeeeneeseieeienns Jorveeians 990,596 |....... 1,100,000 |........... 988,314 |........... 989,853 |vvvveererees [ P20 I S P20 U S 990,596 |..rvovvreeren forereerenenies Jorereeeeenes e | 03/01/2031 . |2.A FE ...
SECURITY CALLED AT 100.00000000

.68217F-AA-0 [ OVNICOM GROUP ING ..o L 03/43/2026 . | evvevrrereereeneeneie e [eerereeeeienienn oo 5,080,000 |....... 5,080,000 |........ 5,087,090 |........ 5,076,445 |oovovvecrerers fooerennns 2,213 |ooeeeeeeees Jeeiennn 2,213 |oeeeeeeeeis foeeen ;T O N 1,302 [, 1,382 [, 75,184 |. 04/15/2026 . |2.A FE ...
1445 SECURITY EXCHANGE

..68233J-CZ-5 [ ONCOR ELECTRIC DELIVERY COMPANY LL ............ - 03/06/2026 . | TRANSACTION ..v.voveeecevenes [ooeveerereienienns Joenens 1,502,107 |........ 1,500,000 [........ 1,502,244 |....... 1,502,139 [ooveorereees oo, 1) U NUU 1) U N 1,502,107 | 04/01/2035 . |1.F FE ..

..693506-BU-0 [PPG INDUSTRIES INC .....v.voeoeeeeeeeeeeenns . 03/15/2026 . | MATURITY at 100.0000 . 200,000 |......... 200,000 |... ern.199,899 ... O e | . o oo 200,000 |.. | 03/15/2026 . |2.A FE ...

..700599-BE-3 [ PENSKE TRUCK LEASING COMPANY LP / PTL F . 01/29/2026 . |MATURITY at 100.0000 . . 3,066,000 ..3,066,000 3,066,000 |. 3,066,000 | 01/29/20%6 . |2.B FE ...

..T3730E-AC-7 | POHANG 3V 1444 . 01/17/2026 . |MATURITY at 100.0000 . ..310,000 . 310,000 309,971 |. 310,000 | 01/17/20%6 . |2.A FE ..

..74256L-EK-1 [ PRINCIPAL LIFE GLOBAL FUNDING 11 . 01/12/2026 . |MATURITY at 100.0000 . . 4,200,000 ..4,200,000 14,199,388 |.... | 01/12/20%6 . |1.E FE .
JANE STREET EXECUTION SERVICES

..749685-AV-5 [RPM INTERNATIONAL INC .. | 0372072026 L |LLC oo ... 810,000 814,819 |.... 813, ,059) [...... (11,059) . 03/15/2027 .

..75102%-AB-2 [RAIZEN FUELS FINANCE SA . | 03/04/2026 . | JEFFERIES & COMPANY  INC. . . 200,000 199,568 |. 199,591 (104.501) |-~ (104.501) |. . 03/05/2034 .

..75102X-AC-0 [RAIZEN FUELS FINANCE SA 144A . 02/13/2026 . | SEA PORT GROUP SECURITIES LLC . |. . 200,000 194,758 |. 194,765 (117,765) |...... (117,765) .. . 03/05/2054 .

..75102%-AD-8 [RAIZEN FUELS FINANCE SA . . 02/10/2026 . | GOLDMAN SACHS .. . 200,000 197,809 |. 197,836 (102,836) |...... (102,836) .. . 01/17/2035 .

..75102X-AE-6 [RAIZEN FUELS FINANCE SA ... . 02/04/2026 . | SEAPORT GLOBAL ... .. 163,500 . 200,000 ..200,492 |. 200,492 . (46,992) |....... (46,992) |.. . 02/25/2037 .

..781156-AA-4 [RUBRIC PORTFOLI0 HOLDINGS LLC .. . 03/31/2026 . | SINKING FUND REDEMPTION .. 125,506 125,506 125,506 |.... 125,506 |.. . . 09/30/2049 .
SECURITY CALLED AT 100.00000000

..81211K-AZ-3 [ SEALED AIR CORPORATION . 03/31/2026 . 1,000,000 1,000,000 +1,000,000 |.... ,000,000 |.. . 10/15/2026 . |2.C FE .

..812127-AA-6 | SEALED AIR CORPORATION .. . 03/16/2026 . | VARIOUS . .. 141,925 . 140,000 139,629 |. 139,665 | 02/01/2028 . |3.8 FE ...

..824348-BF-2 [ SHERNIN WILLIAMS COMPANY .. . 01/15/2026 . |MATURITY at 100.0000 . 9,000,000 ..9,000,000 19,000,000 |. 19,000,000 | 01/15/2026 . |2.B FE ...

..8246001-2A-9 [ SHINHAN FINANCIAL GROUP CO. 1.35% 10 JAN .... [ 01/10/2026 . |MATURITY at 100.0000 . .. 480,000 ... 480,000 |.. . 01/10/2026 . |1.F FE .

..82460N-2A-7 [SHINFN 1.35 01/10/26 . |- 01/10/2026 . |MATURITY at 100.0000 . , 230,000 001 |.... ..230,000 |. | 01/10/2026 . |1.F FE .

..B4756N-AH-2 [ SPECTRA ENERGY PARTNERS LP .. . 03/20/2026 . | MARKETAXESS CORP - 4,217,566 42535% | ... . 10/15/20%6 . |2.B FE .
SECLRITY CALLED AT 100.00000000

..853254-00-1 [ STANLN 6.1 01/09/26 144A .. .| 0170072026 .| ..... . 1,400,000 .. 21,400,159 |.... 1,400,000 |.. | 01/09/2027 . |2.A FE

..863667-AN-1 [ STRYKER CORPORATION ... . 03/15/2026 . |MATURITY at 100.0000 . . 260,000 ..259,966 |. 260,000 | 03/15/2026 . |2.A FE

..871829-BF-3 [ SYSCO CORPORAT 10N . 03/20/2026 . | BARCLAYS CAPITAL ..2,037,000 12,061,066 |.... 2,056,864 |.. | 07/15/2027 . |2.B FE
SECLRITY CALLED AT 100.00000000

..87971M-BC-6 | TELUS CORPORATION ] 0171672026 [ ovoeeeeeeeeeees e [ 1,437,853 | 1,433,127 |ooo..... 1,628,462 [....0o 1,459,055 |ovvoveveeren fooreieieiies Joeeeeceeieees oeeeeeeenens forenns 110,803 |, 1,569,859 |......(132,406) |-..oovorvrrrrrs [ooeen (132,406) . 03/10/20%6 . |2.C FE ..

..892329-Bli-4 [ TOYOTA CREDIT CANADA INC . 02/23/2026 . |MATURITY at 100.0000 . 1,19, 661 1,150,927 |.......1,212,484 |. 1,291,870 oo (70,976) .. | 02/23/20%6 . |1.E FE ...

..89236T-HI-8 [ TOYOTA MOTOR CREDIT CORP .. . 01/09/2026 . |MATURITY at 100.0000 . eeeeeeereeenenes |rees 4,000,000 ... 4,000,000 |........ 3,930,000 |........ 3,999,669 [.c.oovorirees |orverereens 331 oo foeeeeens 331 | [ 4,000,000 |.. | 01/09/20%6 . |1.E FE ...
SECLRITY CALLED AT 100.00000000

..902494-BJ-1 [ TYSON FOODS ING ..voeoeoeeeeceas . 02/25/2026 . 700,000 |......... 700,000 |........... 697,529 |........... 699,949 [..ovvoverrrins forereiennns .3 O NS .3 O NS 699,995 |..ovorvreren [, 3 IO L 13,533 |. 03/01/2026 . [2.B FE ...

97,211 ..
.326,754
.123,502 ..

. 10/15/2028 . |5.B FE ....
. 06/30/2030 . |1.F PL ....
. 01/31/2028 . {1.F ........

..911163-AA-1 | UNITED NATURAL FOODS INC 144A
..02783#-AA-4 | VIRGINIA INTERNATIONAL GATEWAY INC .
..92066*-AG-4 | WABASH VALLEY POWER ASSOCIATION IN ....

. 02/26/2026 .
. 03/31/2026 . [ SINKING FUND REDEMPTION
. 01/31/2026 . [ VARIOUS

... 98,000
.. 326,754
.. 123,502

...98,000
..326,754
123,502

...96,390 |....
..345,754 |.
123,502 |....

...97,2382 |....
..327,023 |
..123,502 |....
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..97314@-AA-3 | WIND ENERGY TRANSMISSION TEXAS LLC ... . |- 03/31/2026 . | SINKING FUND REDEMPTION ......... RRERRL L1 . 110,880 |.... 23 11,111 . 12/18/2034 . [1.F PL ...
..G0154Z-AA-7 | ALDAR INVESTMENT PROPERTIES SUKUK . 03/06/2026 . | CITIGROUP GLOBAL MARKETS INC .. 198,000 . 200,000 ..192,115 | 167 | 192,282 5,718 |. . 05/24/2033 . [2.A FE ...
..602220-AA-5 | ALDAR SUKUK NO 2 LTD ....ceevevereennns . 03/06/2026 . |HSBC BANK PLC .. 515,425 ..530,000 ..516,507 |. .623 | .517,130 )| . 10/22/2029 . [2.A FE ...
..G2211C-AA-5 | HPHT FINANCE (21) LIMITED 2% 19 MAR 2026 . 03/19/2026 . |MATURITY at 100.0000 . ..660,000 . 660,000 ..658,851 1,149 ). 660,000 | . 03/19/2026 . [2.A FE ...
..G28288-AB-7 |DP WORLD CRESCENT LTD 4.848% 26 SEP 2028 . 02/18/2026 . |HSBC BANK PLC .. 232,185 . ..232,063 |. . (96) | .231,967 .218 |. .. . 09/26/2028 . 2.B FE ...
..G31158-AD-9 | EMAAR SUKUK LTD .. . 03/16/2026 . | CITIGROUP GLOBAL MARKETS INC .. 323,000 ..334,233 | L3156 ). .334,548 . (11,548) |. (11,548) [.. . 09/17/2029 . [2.A FE ...
..G5765U-AD-2 | MAF SUKUK LTD .. . 03/13/2026 . | STANDARD CHARTERED ... .. 421,740 ..427,822 |. . 564 | .428,387 (6,647) |. . (6,647) .. . 02/28/2030 . [2.B FE ...
..G7302V-M0-4 | QNB FINANCE LTD .. . 01/26/2026 . |MATURITY at 100.0000 . . . ... 0654 | 280,000 |.. K . 01/26/2026 . [1.E FE ...
..L1567L-AB-9 | CHILE ELECTRICITY LUX MPC .....cooerrrrrnnnnins . 03/09/2026 . | PRIOR YEAR ADJUSTMENT . . 10/20/2035 . [1.G FE ...
..L2848U-AB-8 |EIG PEARL HOLDINGS S.A R.L 3.545% 31 AUG .... [. 02/28/2026 . |VARIOUS . 08/31/2036 . [1.E FE ...
STATE STREET GLOBAL MARKETS
..L7909C-AE-7 |RAIZEN FUELS FINANCE SA 5.7% 17 JAN 2035 .... [. 02/13/2026 . |LLC ..coooveiiiiiiiiiiiiiiiiiiiiiiiins |eeveeeiiieeeeennns Joveeeen... 84,940 |, 200,000 |...........192,000 |........... 192,618 |ovvvvvveiiiiiins fervvvnnnnnnnnn8 s 88 e 192,703 |oooeeeiiiiiinies v (107,763) |...... (107,763) . 01/17/2035 . [5.A FE ..
..N30420-AC-2 |MEGLOBAL BV .....cevviviiiiiiiiiiiiiiiiiiicccceceees . 02/20/2026 . . 250,000 ..230,547 |.... .240,192 |.. e 433 | 433 . 04/28/2028 . 2.B FE ..
..N8133N-AA-5 | SIGMA FINANCE NETHERLAN 4.875% 27 MAR 20 . 01/28/2026 . |HSBC SECURITIES (USA) INC. .. 201,500 . 200,000 201,900 ..201,720 |. . (57) .201,663 (163) |. . 03/27/2028 . 2.B FE ..
..P2195V-BA-2 | CELULOSA ARAUCO Y CONSTITUCION SA .. . 02/26/2026 . |HSBC SECURITIES (USA) INC. .. 235,175 ..230,000 240,350 ..240,035 |. (208) .239,827 .(4,652) |. . 05/05/2082 . [2.C FE ..
..P9367R-AG-6 | TRANSPORTADORA DE GAS DEL PERU SA .. . 02/04/2026 . | MORGAN STANLEY ......... .. 119,880 . 120,000 117,180 7,681 | e K 117,681 ..2,199 |. . 04/30/2028 . 2.A FE ..
..Y0488D-AC-9 | AXIATA SPV2 BERHAD 4.357% 24 MAR 2026 RE . 03/24/2026 . |MATURITY at 100.0000 . ..260,000 . 260,000 203,795 ..261,731 (1,731) |. 260,000 . 03/24/2026 . 2.B FE ..
..YO7775-AG-7 |BDOPM 2 1/8 01/13/26 ......evvvvvnrnnnnnnnnnnn . 01/13/2026 . |MATURITY at 100.0000 . ..220,000 ..220,000 225,500 ..220,041 . (41)) .220,000 [ . 01/13/2026 . [2.B FE ..
..YOR1SD-AB-9 | ADANI ELECTRICITY MUMBA 3.867% 22 JUL 20 . 01/28/2026 . | VARIOUS ............... .. 528,525 . 580,000 507,800 . 516,617 |. . 769 .517,386 11,139 |. . 07/22/2031 . [2.C FE ...
..Y3815N-BC-4 |HYUNDAI CAPITAL SERVICES INC ......... . 02/08/2026 . |MATURITY at 100.0000 . ..200,000 . 200,000 197,226 ..199,933 |. .67 200,000 | . 02/08/2026 . [1.G FE ..
..Y6028G-AH-5 | METROPOLITAN BANK AND TRUST COMPAN .... . 01/15/2026 . |MATURITY at 100.0000 . ..200,000 . 200,000 205,676 ..200,053 |. . (53) 200,000 . 01/15/2026 . [2.B FE ...
..Y62579-AE-0 | NAVER CORPORATION 1.5% 29 MAR 2026 REG: . 03/29/2026 . |MATURITY at 100.0000 . ..680,000 . 680,000 650,673 ..677,79 |. 2,206 680,000 . 03/29/2026 . [1.G FE ..
..Y71372-AA-7 | TOWER BERSAMA INFRASTRUC 2.75% 20 JAN 20 . 01/20/2026 . |MATURITY at 100.0000 . ..510,000 . 510,000 ..461,175 |. ..509,118 |. 510,000 . 01/20/2026 . [2.C FE ..
..Y8085F-BA-7 | SK HYNIX INC ..vvvvvvvvvvnviniiiiiniiiiiiiiiininnnns . 01/19/2026 . | MATURITY at 100.0000 . ..600,000 .... 600,000 559,614 |...........5%9,108 |.... oo Jeeere..... 600,000 |.. . 01/19/2026 . [2.B FE ..
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 112,844,105 113,284,302 116,541,008 113,484,948 450,470 113,843,576 (476, 196) (1,037,919) XXX XXX
..55670¢-AH-2 [ VARIABLE FUNDING NOTE ... . 01/22/206 . ... 72,746 ...72,746 72,746 | 23,115 ... .72,746 |.. . 12/31/2035 . [2.C ........
0099999999. Subtotal - issuer credit obligations - corporate bonds (affiliated) 72,746 72,746 72,746 23,115 72,746 XXX XXX
..11042C-AA-8 |BRITISH AIRWAYS 2021-1 CLASS A PPT ............ . 03/15/2026 . | SINKING FUND REDEMPTION .......c. feeeevevviiiiiiiiiins fernvnnnnnnns 6,615 [...cceneeee 6,615 |............ 6,615 |............. [ T PR R RO AR RS R 6,615 . 09/15/2036 . [1.E FE ....
..12815@-AA-6 | WILMINGTON TRUST NATIONAL ASSOCIAT . . |- 03/07/2026 . | SINKING FUND REDEMPTION ... ieeeeee.. 15,087 ...15,987 ...16,987 |.... ..15,987 |.. . 01/07/2046 . [2.B Z .....
..30280@-AA-4 |FR-ENCLAVE L.P ...ovvvriiiiiiiiininnnee . 01/07/2026 . | SINKING FUND REDEMPTION .. 112,416 .. 112,416 112,416 | .. 112,384 112,416 . 09/30/2033 . (2.B
..34548*-AA-6 | UNIVERSAL DEVELOPMENT OF TENNESSEE . . 03/15/2026 . | SINKING FUND REDEMPTION 16,111 16,111 16,111 |. 16,111 |. 16,111 . 11/15/2034 . (2.C
..92027@-AA-2 | NODDLE PIVOT LLC NDDL_19-1 .. |. 03/05/2026 . | SINKING FUND REDEMPTION ......... ...21,818 ...21,818 ...21,818 |)............21,818 |.... ..21,818 |.. . 09/05/2046 . [2.B ........
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 172,947 172,947 172,947 156,928 172,947 XXX XXX
BOFA SECURITIES INC (MERRILL
..55342U-AM-6 | MPT OPERATING PARTNERSHIP LP / MPT FIN ....... . 03/17/2026 . [LYNCH) .. . .. 275,993 390,000 245,762 |...........245,762 |.... .245,762 |.. . 03/15/2031 . [5.A FE ....
SECURITY
..P26054-AB-5 | CIBANCO SA IBM/PLA ADMIN INDUS S .............. . 01/15/2026 . | .uvvvverreiiiiiiiiiiiiiiiiiiiiiiiiiiiee fovviiiiiiiiiiiiiiees foeinnn, 246,948 |........... 240,000 |........... 239,760 |........... 239,794 |ovvvviiiiiiiins feviiiiiiiinnns S feveiiiiiiiiiies e I O FTTTTRION PR R R 201 |oeeinnnns 2071 [ooennnnnes 12,803 |. 07/18/2029 . [2.C FE ....
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 522,941 630,000 485,522 485,556 5 5 485,561 30,431 30,431 19,730 XXX XXX
SECURITY CALLED AT 100.00000000
..04317J-AB-4 | ANGUS (ARUBA INVESTMENTS) ...........cooeeernnns L 03/31/2026 . | .evuneeiiiiieeeeeirie e e [ 2,250 [eeeiiiinnnns 2,250 [oeinnnnnne 2,267 |oeeeeeeennn 28 O R (U R 2 O S RN 28 |. 11/24/2027 . |4.C FE ....
SECURITY CALLED AT 100.00000000
..00184N-AB-3 | TRICORBRAUN (AOT PACKAGING PROD) ............... L 03/31/2026 . | .evuneeiiiiieeeeeirie e e [ 3431 e 3,431 [, 3,397 [ooeeinnnnnns < O R (SR R <3 O S SN 60 . 03/03/2031 . |4.C FE ....
SECURITY CALLED AT 100.00000000
..75605V-AD-4 |REALPAGE INC ........evvmmmmmmmiiiiiiiiiiiiiiiiinnnns . 03/31/2026 . | vvvvreiniininiiiiiiiinniniieiennnnenes [ [, 2,154 |, P < O 2,143 [ 2 O R (S R 2,154 | e e e 37 . 04/24/2028 . |4.C FE ....
SECURITY CALLED AT 100.00000000
..7T1360H-AB-3 |PERATON CORP ........ccooviiiiiiiiiiiieieeeeee, . 03/31/2026 . | evvveeninininiiiiinieinninninienienns [ [, 2,961 [oeeeeeennns 2,9%1 |l 2,489 [ocnnnnnne . O R (S R 2,489 | | LA I O LY T 33 |. 02/01/2028 . [4.C FE ....
SECURITY CALLED AT 100.00000000
.. 72431H-AD-2 |PLY GEM (PISCES-CORNERSTONE BL BR) ............ . 03/31/2026 . | uuuniiiiiiiiiiieeiiiiie s e [oreeeeeianns 3,015 |.oooiiiins 3,006 ..o 3,023 [oooiunnnnnn 3,015 |oveieieiiieeees evvevveieiiiiine fovvviiiiiiins o o e 3,016 | i e i, 54 |. 04/12/2028 . [5.A FE ....
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SECURITY CALLED AT 100.00000000
..21870F-BA-6 | CORELOGIC INC ....cooeeeeeeeiie . 03/3172026 . | evvvenininnininiiiiinineeieieinninnes [ [, 1,006 |............. 1,006 [oevvennnnnne 1,004 |o.ooeeeenens L P R (S R VLV R R R RO 18 |. 06/04/2028 . |4.C FE ....
SECURITY CALLED AT 100.00000000
..L4780E-AC-8 |HERENS US HOLDCO TL B ........evvvmmmmmnnnnnnnnnnns . 03/3172026 . | evvvenininnininiiiiinineeieieinninnes [ [, 3,585 [oiiiiiiinnns 3,585 [oiinnnne 3,603 |............. R O R (S R B Y SN 69 . 07/03/2028 . |4.C FE ....
SECURITY CALLED AT 100.00000000
..02932J-AP-2 | AMERICAN ROCK SALT COMPANY LLC ................. . 03/31/2026 . T O P Y SN Y S N 12 |. 06/09/2028 . |5.B FE ....
100.00000000
..73108R-AB-4 | SOLERA LLC (POLARIS NEWCO) .......eevvvvvvvvnnnns TR T B A U S (N R (1 I R (1 (1 O O S R R 5 P N 2 . 06/03/2028 . [5.A FE ....
..55759V-AB-4 |MADISON AIR ......evvvvrvrrririniniininennnnnnennnnnns o 03/3172026 . [ ..vvvvnnnnnnnnnnnniniiiinniieiiinnnnn o fon2,26 [ 2,266 i 2,266 [ 2,256 | e e e o R S SN 40 . 06/21/2028 .|4.B FE ....
..00709L-AJ-6 | ASPEN DENTAL (ADMI) ©oveeeeeeiiiiiiiiiiiiiiieeeens L 03/3172026 . | evvvvnennnnniniiniinnininnininninnnnnn e o 375 [l 378 374 378 L e i e [ T O Y R N 7 | 12/23/2027 . |4.C FE ....
..20786N-AC-1 | CONNECTWISE LLC ...oooeereeeeeeiieeee . 03/3172026 . | evvvenrninininiiiiiiiinnnininineinnns [, [, 5,250 [oeeiriinnnns 5,250 [ooiinnnnnne 5,257 [oeoiennnnnne LT P R (S R LT Y N 98 |. 09/30/2028 . |4.B FE ..
.. 28542C-AC-3 | EXAMWORKS (GOLD MRGR-ELECTRON BID) ............ . 02/06/2026 . | CASHLESS EXCHANGE ........cccoeees fouvvvvvinnnniiinnnns founenne 2,850,565 |........ 2,854,678 |........ 2,850,266 |........ 2,854,678 |..eeeveveiininnn [ e e e e 2,854,678 [..ccooiiiiiiiees | (4,113) |- (4,13) oo 18,213 |. 11/01/2028 . [4.B FE ..
SECURITY CALLED AT 100.00000000
..31556P-AB-3 | FERTITTA ENTERTAIN (GOLDEN NUGGET) ............ . 03/31/2026 . | .vvvvvviiiiiiiiiiiiiiiiiiiiiininrininns e fo, 4,010 [oeennnneee 4,010 | 3,865 | L0 R R (SRR AR R R L3 (O PR [N R R 70 (. 01/27/2029 . |4.B FE ....
..04686R-AB-9 | ATHENA HEALTH ......evvvvmvimmniiiiiiiiiiiiinnnnnnnns . 03/31/2026 . . 02/15/2029 . [4.C FE ....
..60672H-AC-7 | VERACODE (MITNICK CORP PURCH INC) ............. . 03/31/2026 . . 05/02/2029 . [5.A FE ....
..914908-BD-9 | UNIVISION COMMUNICATIONS INC .....evvevvvvvnnnne . 03/31/2026 . . 06/24/2029 . [4.B FE ....
..00847Y-AE-2 | AGILITI HEALTH INC ..ovvvvviiiiiiiiiiiiiiiieiieees . 03/31/2026 . . 05/01/2030 . [4.C FE ....
..C6907U-AB-7 | ONE TORONTO GAMING (OTG-ONTARIO) .............. . 03/31/2026 . . 08/01/2030 . [4.C FE ....
..77313D-Ali-1 |ROCKET SOFTWARE INC ......eevvvvvvvvvnnnnnnnnnnnnns . 03/31/2026 . . 11/28/2028 . [4.C FE ....
..74142K-AJ-8 | PRETIUM PKG HOLDINGS IN . 01/01/2026 . | PRIOI . 10/02/2028 . |6. FE .....
..G4770M-AL-8 | INEOS QUATTRO HOLDINGS UK LIMITED ............. . 03/31/2026 . . 04/02/2029 . (4.B FE ....
..92043L-AC-4 | WESTINGHOUSE (BROOKFIELD WEC HLDG) ............ . 01/02/2026 . . 01/27/2031 . [4.A FE ....
..05278H-AC-0 |L & W (AUTOKINITON US HOLDINGS ................. . 03/31/2026 . . 04/06/2028 . (4.B FE ....
..89841E-AB-1 | ULTIMATE SOFTWARE GROUP INC (UKG) . 03/31/2026 . . 02/10/2031 . (4.B FE ..
..25472P-AB-6 | KOHLER ENERGY (DISCOVERY) . 02/04/2026 . | CASH . 05/01/2031 . [4.B FE ..
..72706R-AB-2 |WOOD MACKENZIE (PLANET US BUYER) .............. . 03/31/2026 . . 02/07/2031 . (4.B FE ....
..72941D-AK-8 | ACCENTCARE INC (PLUTO) ....cooevvvviiiiiniinnnnns . 03/31/2026 . . 09/20/2028 . (5.B FE ....
.. 22164M-AB-3 | COTIVITI INC ..evveiiiiiiiiiiiiie . 03/31/2026 . . 05/01/2031 . [4.B FE ....
..1993311-AQ-6 | COLUMBUS MCKINNON CORPORATION . 02/03/2026 . . 05/15/2028 . [4.A FE ....
..L5000D-AE-7 | ICON LUXEMBOURG SARL (INDIGO) . 03/31/2026 . . 07/03/2028 . [2.C FE ....
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SECURITY CALLED AT 100.00000000
..L5000D-AF-4 | ICON LUXEMBOURG SARL (INDIGO) .................. TR B O S e I J (N o B . B O O S R R LT O (O R R 2 |.07/03/2028 . [2.C FE ....

. 03/19/2029 .
. 08/31/2028 .

.. 432 .

..74839X-AK-5 [ QUIKRETE (QUIKRETE HOLDINGS INC) . .
.326,534 |..

.. 74345H-AG-6 | PROOFPOINT INC

. 03/31/2026 .
. 01/15/2026 . [ CASHLESS EXCHANGE .. P
SECURITY CALLED AT 100.00000000

. 06/11/2031 .
. 06/12/2031 .

...243 |..

..20902C-AX-8 | ALTIUM (CONSOLIDATED CONTAINER) .. .
.215,706 |..

..27922J-AC-0 | ECOVYST (PQ CORP)

. |- 03/31/2026 .
. 01/01/2026 . [ VARIOUS .

SECURITY CALLED AT 100.00000000

..96350T-AH-3 |WHITE CAP BUYER LLC ...ooooeereeieiiiiiiiiieiens . 01/30/2026 . | .evveennnnnnniininiiiniinienininnnnes [, fo, T 364 [ 363 [oeeiiieiinis B O P S AN F K I U R L I T LI TN 2 |.10/19/2029 . [4.C FE ....

. 04/04/2029 .
. 04/16/2029 .

..80875C-AE-7 | SCIENTIFIC GAMES LOTTERY ..... ... |- 0373172026 .
..80875A-Al-1 | LIGHT AND WONDER INTERNAT |ONA . 01/22/2026 .

..G5080A-AJ-1 | JAZZ PHARMACEUTICALS PLC .....oevveeenniiiennn. . 03/31/2026 . . 05/05/2028 . |3.B FE ....

. 02/21/2031 .
. 06/09/2028 .

..33902U-AD-5 | ARGUS MEDIA (FLEET BIDCO LIMITED) ..
..02932J-AU-1 | AMERICAN ROCK SALT COMPANY LLC

. |- 03/31/2026 .
. 01/16/2026 . [PRIOR YEAR ADJUSTMENT
SECURITY CALLED AT 100.00000000

..02932J-AT-4 | AMERICAN ROCK SALT COMPANY LLC ................. L 03/3172026 . [ .eveeeeeeaiiiiiiieiiiieeeiine s [ 1220 1220 122 122 [ L i e e 122 [ i o 5 | 06/09/2028 . [4.B FE ....
..00216E-AL-3 | TEKNIPLEX (TRIDENT TPI HOLDINGS) .............. BB P P O P O O P O N 2 O ) AP 5 | 09/15/2028 . [4.C FE ....
..88145L-AF-1 | COX MEDIA GROUP (TERRIER) (CMG) ................ L 03/3172026 . [ .eevveeeiiiiiiiieeeiiieeniiee s [ 1930 183 188 188 [ e i e e 193 [ e o 4 |.06/18/2029 . [4.C FE ....
..N8232N-AL-1 | AKZONOBEL (STARFRUIT-NOURYON FIN) ............. BB P P L . O O . P O N 7 O S 13 |. 04/03/2028 . |4.A FE ....

. 03/01/2028 .
. 12/17/2029 .

. |- 03/31/2026 .
. 01/16/2026 . [PRIOR YEAR ADJUSTMENT
SECURITY CALLED AT 100.00000000

..48114N-AF-8 | JOURNEY PERSONAL CARE CORP
..BNL2A3-AH-6 | GRAFTECH GLOBAL ENTERPRISES ...

..B4673E-AE-9 | PQ GROUP HOLDINGS INC (SPARTA) ................. L 03/8172026 . [ .evveiieiiiiiiiieieiiiieeeeies e e 3,0000 | 3,000 |.eeeeineens 3,000 |ooceeunnneins 3,000 [oeeeeeiiiiiiees o e e e e 3,000 foreeeeeiiiiies oo e e 51 |. 08/02/2030 . [4.B FE ....
..93369P-AM-6 | CALIBER COLLISION (CH-WAND NEWCQ3) ............ L 08/3172026 . [ .evvviieiiiiiiiieieiiiiee s e [ 821 72 B O 72 B R, 821 [oeiiiiiii e o e e 521 [oeeiieiiiii s o 8 |. 01/30/2031 . |4.C FE ....
..46604B-AH-1 | J&J VENTURES GAMING LLC ........cccveeriennnnis L 03/8172026 . [ .evveiieeiiiiiiieieiiiieeeeiies e el 1795 1,79 [ 1,790 foeeeeennis 1,79 [oeeieiis e o i e e LA FOUUUURRRRRRUUUR RUURUURRRRR RTINS 32 |. 04/26/2030 . |4.B FE ...
..56314N-AZ-7 | MKS INSTRUMENTS INC ......eevrieiiiiiiiieenas . 02/04/2026 . [ ..eevveeeiiiiiiiieiiiiiieeeeiiies |eiieeeeeeeiiens |oenen 1,006,166 |l 1,006,166 |........ 1,006,166 |........ 1,006,166 |-.vvvveeeeeeeis [eeneeeeiiinees e oo o e 1,096, 166 . 08/17/2029 . |2.C FE ....

. 08/13/2030 . |4.C FE ....

..02003D-BB-9 | ALLTECH INC .. . 03/31/2026 . ....2,784 2,770 | 2,784 2,784 |..

..02403M-AR-1 | AMERICAN AUTO AUCTION GROUP LLC ................ L 03/8172026 . [ .evveiieeiiiiiiiieieeiiiieeeeies e | 6,048 | 6,048 |............ (1[0 IO 6,005 [cooeeeiiiiiiaes o 3 [ e 3 [ o 6,008 [ooveeeiiiiiies o, 40 |oeeeiiees 40 | 124 |. 05/28/2032 . [4.C FE ....

.. 74345H-AJ-0 | PROOFPOINT INC . |- 03/31/2026 . ....831 ... ....831 . 08/31/2028 . [4.C FE ..

.. 75025K-AN-0 | ASTOUND (RADIATE HOLDCO) .. . 01/01/2026 . [ VARIOUS . 4,402 |.... 4,402 |.. . 09/25/2029 . [5.A FE ..
SECURITY CALLED AT 100.00000000

..268250-AN-1 | ECI SOFTWARE SOLUTIONS (MAX HLDG) ............. . 03/3172026 . | evvvenrinininiiiiiiiiineinninineinnns [ [, 3,599 |............ 3,599 [oinnnne 3,599 [oinnnne 3,599 i e e [ i e R O A O 29 [. 05/09/2030 . |4.C FE ....
SECURITY CALLED AT 100.00000000

..08511L-BD-9 | BERLIN PACKAGING LLC .. . 03/31/2026 . ....2,030 J.... .2,030 |.. . 06/09/2031 . [4.CFE ....
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SECURITY CALLED AT 100.00000000
.. 12541H-AX-1 | CHG HEALTHCARE (CHG HEALTHCARE SE ............ . 03/3172026 . | evvveniniiiniiniiiiiiininnnieinniines [, [, 7 N PO 3,971 |l 3,971 |l R O O U R R A 7 O S RN 66 . 09/29/2028 . |4.B FE ....
SECURITY CALLED AT 100.00000000
..58503U-AH-6 | MEDLINE BORROWER LP .........evvvvvvvrnnvnnnnnnnnns L 03/3172026 . | .evvveninininiiniiinininnnnieeeenenns [ fo, 14,845 |..oooeeeees 14,845 |............ 14,845 |............ L O PPN (S R R R 14,845 | s e o 202 |. 10/23/2028 . (2.C FE ....
SECURITY CALLED AT 100.00000000
..46124C-AU-1 | ALTERRA MOUNTAIN CO .....vvvvvvvvvrnnnnnnnnnnnnnnns . 03/31/2026 . e e | 804 804|804 [ 804 [ [ e e e e {10 R N R R 9 |. 08/17/2028 . [4.A FE ....
100.00000000
..01642P-BE-5 | ALIXPARTNERS LLP ........cooeeiiiiiiiinnn, L 03/3172026 . | evvvvennnnniniiiniiiiiiiiininninen [ [ 2,180 [ 2,160 [ 2,154 L 2184 L e T s T s 2,155 | | I O L 31 [ 08/12/2032 . |4.A FE ....
..31732F-AX-4 | FILTRATION GROUP CORP ........cccovvmmmmnnnnnnnnne TR T O U Sy A S RS- & N O & N B & | OO A O S U R 2 O Y S N 227 |. 10/23/2028 . [4.C FE ....
..00130M-AL-8 | AHP HEALTH PARTNERS INC ........cccovumvmnnnnnnnns BT B O U A N R N [¢1) N e . N [ 0 O O S R R L O (O R A 32 |. 09/20/2032 . (3.C FE ....
..G31680-AB-3 | GVC HOLDINGS PLC (ENTAIN) ..oooveeeiiiiiiiinnnns . 03/30/2026 . | .evvrrnrnnnnniinniiiininininiinininnnen foeneneeneeeeenes [ 3800 [ 3600 o360 o380 [ e i e [ e LIV R N R R 5 |. 08/02/2032 . 3.B FE ....
..78397G-AM-3 | SCIH SALT HOLDINGS INC (KISSNER) ............... . 03/3172026 . | evvverininininniniiiiieiininininnnnnnn feeieinieeenen [ 3,008 3,006 [oiiiinn 3,006 [oninn 3,008 [ e s e fon L 3,008 |vvvvvvrvrnnnnnn fornnniniiiiiiis foi e 49 |. 01/31/2029 . [4.C FE ....

SECURITY CALLED AT 100.00000000

..71911K-AF-1 | PAREXEL (WEST STREET/ PHOENIX) ... ... |- 03/31/2026 . . . . 12/12/2031 .
..BNL2FU-CK-2 | PAREXEL INTERNATIONA INC ... [. 01/12/2026 . | CASHLESS EXCHANGE .. T o e 1,113,413 .1,110,630 |.... oo Jeeee.... 1,110,630 |.. .. ... | 12/12/2031 .
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 8,689,800 8,662,488 335 8,662,824 26,974 26,974 49,376 XXX

0489999999. Total - issuer credit obligations (unaffiliated) 150,551,826 151,246,931 154,588,285 151,241,432 (91,683) (91,683) 450,470 151,616,210 (476, 196) (634,888) | (1,111,084) 2,264,870 XXX

0499999999. Total - issuer credit obligations (affiliated) 72,746 72,746 72,746 23,115 72,746 XXX

0509999997. Total - issuer credit obligations - Part 4 150,624,572 151,319,677 154,661,031 151,264,547 (91,683) (91,683) 450,470 151,688,956 (476, 196) (634,888) | (1,111,084) 2,264,870 XXX

0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

0509999999. Total - issuer credit obligations 150,624,572 151,319,677 154,661,031 151,264,547 (91,683) (91,683) 450,470 151,688,956 (476, 196) (634,888) | (1,111,084) 2,264,870 XXX

..00038T-AC-6 | A&D MORTGAGE TRUST ADMT_26-NOM2 .. ... |- 03/25/2026 . | MBS PAYDOWN .... . ..1,509 .... 1,509 ... 1,509 |.... N . 4 . I 1,509 |.. .. 6 |. 03/25/2071 .
..00038T-AF-9 | AD MORTGAGE TRUST ADMT_26-NOM2 .. . 03/25/2026 . | MBS PAYDOMN . 1,006 . 1,006 .1,006 |. 3 . 1,006 . 03/25/2071 .
..00038T-AG-7 |A&D MORTGAGE TRUST ADMT_26-NOM2 .. . 03/25/2026 . | MBS PAYDOUN . .2,012 .2,012 | T .2,012 . 03/25/2071 .
..00040D-AE-3 | A&D MORTGAGE TRUST 2026-NQM1 ADMT_26-NM . 03/01/2026 . | MBS PAYDOMN . .1,239 .1,237 | 1,239 . 02/25/2071 .
..00040D-AF-0 | A&D MORTGAGE TRUST 2026-NQM1 ADMT_26-NOM .... [. 03/01/2026 . |MBS PAYDOWN . 3,718 .3,718 | 3,718 . 02/25/2071 .
..00040D-AG-8 | A&D MORTGAGE TRUST 2026-NQM1 ADMT_26-NM . 03/01/2026 . | MBS PAYDOMN . . 7,436 7,43 |. . 7,436 . 02/25/2071 .
..00250D-AC-2 | ADMT 2025-NaM1 .... . 03/01/2026 . | MBS PAYDOUN . 98,340 98,339 |. 98,340 . 03/25/2070 .
..00250D-AD-0 | ADNMT 2025-NaM1 . . 03/01/2026 . | MBS PAYDOMN . 10,173 10,173 |. 10,173 . 03/25/2070 .
..00250D-AE-8 | ADMT 2025-NaM1 .... . 03/01/2026 . | MBS PAYDOUN . 33,910 33,910 |. 33,910 . 03/25/2070 .
..00250E-AC-0 | A&D MORTGAGE TRUST R . 03/01/2026 . | MBS PAYDOMN . 58,251 58,251 |. 58,251 . 06/25/2070 .
..00250E-AD-8 | A&D MORTGAGE TRUST 2025-NQM1 ADMT_25-NQM .... . 03/01/2026 . |MBS PAYDOWN . 17,475 17,475 | 17,475 . 06/25/2070 .
..00250E-AE-6 | A&D MORTGAGE TRUST 2025-NQW1 ADMT_25-NaM . 03/01/2026 . | MBS PAYDOMN . 23,300 23,300 |. 23,300 . 06/25/2070 .
..00250F-AD-5 | ADMT 2025-NGM3 .... . 03/01/2026 . | MBS PAYDOUN . . 7,440 7,440 | . 7,440 . 08/25/2070 .
..00250F-AE-3 | ADMT 2025-NOM3 .... . 03/01/2026 . | MBS PAYDOMN . 22,636 22,636 | 22,636 . 08/25/2070 .
..105927-AD-9 | BRAVO RESIDENTIAL FUNDING TRUST BRAVO_25 . 03/01/2026 . | MBS PAYDOUN . 10,506 10,506 |. 10,506 . 03/25/2065 .
..105927-AE-7 |BRAVO RESIDENTIAL FUNDING TRUST BRAVO_25 .... . 03/01/2026 . |MBS PAYDOWN . 29,003 29,003 |. 29,003 . 03/25/2065 .
..16159Y-AA-8 | CHASE MORTGAGE FINANCE CORPORATION CHASE .... . 03/01/2026 . |MBS PAYDOWN ... ... 32,585 ...32,519 |.... ..32,585 |.. . 10/25/2085 .
. 16160T-AA-6 | CHASE HOME LENDING MORTGAGE TRUST CHASE_ .... . 03/01/2026 . |MBS PAYDOWN .... ...38,431 ...38,425 |.... ..38,431 . 11/26/2085 .
..22757E-AB-4 | CROSS MORTGAGE TRUST CROSS_25-H3 ... . 03/01/2026 . | MBS PAYDOUN . 51,215 51,215 |. 51,215 . 04/25/2070 .
..22757E-AC-2 | CROSS MORTGAGE TRUST CROSS_25-H3 ... . 03/01/2026 . | MBS PAYDOMN . 31,229 31,229 |. 31,229 . 04/25/2070 .
..26846X-AB-6 | ELLINGTON FINANCIAL MORTGAGE TRUST EFMT_ .... [. 03/01/2026 . |MBS PAYDOWN .... ... 3,190 ... 3,190 ... ...3,190 |.. . 03/25/2070 .
..26846X-AC-4 |ELLINGTON FINANCIAL MORTGAGE TRUST EFMT_ .... [. 03/01/2026 . |MBS PAYDOWN .... ....5,140 ....5,140 |.... ...5,140 |.. . 03/25/2070 .
..26846Y-AE-8 | ELLINGTON FINANCIAL MORTGAGE TRUST EFMT_ . 03/01/2026 . | MBS PAYDOUN . 24,112 24,112 |. 24,112 . 08/25/2070 .
..281914-AB-7 | EFMT 2025-INV2 . . 03/01/2026 . | MBS PAYDOMN . 11,846 11,846 |. 11,846 . 05/26/2070 .
..281914-AC-5 |EFMT 2025-INV2 . . 03/01/2026 . | MBS PAYDOUN . 17,769 17,769 |. K 17,769 . 05/26/2070 .
..33852E-AB-5 | FLAGSTAR MORTGAGE TRUST FSMT 21-2 ..... .. |. 03/01/2026 . [MBS PAYDOIN .... .. 109,356 109, 356 111,304 |...........109,368 |.... .109,356 |.. . 04/25/2051 .
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..3626M-AB-5 | GSMBS_21-PJ1-A2 .eeeeeeeceeeiee e . 03/01/2026 . | MBS PAYDOUN ... .. 95,403 ... 95,403 ...99,383 [............95,422 |.... . (19)]. . (19)]... ..95,403 |.. . 06/25/2051 . |1.A ........
..36264P-AB-5 |GS MORTGAGEBACKED SECURITIES TRUST GSMBS . 03/01/2026 . | MBS PAYDOWN . 73,490 73,490 74,844 | 73,495 |. (5) [ .(5) 73,490 . 09/25/2051 . |1.A .
..36275J-AD-2 |GS MORTGAGE-BACKED SECURITIES TRUST GSMB .... |. 03/01/2026 . |MBS PAYDOUN . .. 185,648 ..185,648 ..185,646 |. ..185,648 |. | .185,648 ,792 [. 01/25/2086 . [1.C .
..36275J-AE-0 |GS MORTGAGE-BACKED SECURITIES TRUST GSMB .... |. 03/01/2026 . |MBS PAYDOWN . .. 205,494 ..205,494 ..205,490 |. ..205,494 |. .205,494 ,079 (. 01/25/2066 . [1.D .
..403958-AD-3 |HOMES TRUST HOMES_25-NaM4 .... . 03/01/2026 . | MBS PAYDOWN . 17,587 17,587 17,587 |. 17,587 |. 17,587 . 08/25/2070 . |1.C FE ...
..403958-AE-1 [HOMES TRUST HOMES_25-NM4 . . 03/01/2026 . | MBS PAYDOWN . 36,296 36,296 36,296 |. 36,296 . 08/25/2070 . |1.F FE ...
..403966-AC-8 |HOMES TRUST HOMES_25-NaM2 . . 03/01/2026 . | MBS PAYDOUN . 19,596 19,596 |. 19,596 . 02/25/2070 . |1.F FE ...
..403972-AF-9 [HOMES TRUST HOMES_26-AFC1 .... . |- 03/25/2026 . (MBS PAYDOWN .... ... 3,340 2 3,340 ... .. 3,340 |.. . 02/25/2061 . |1.C FE ...
..403972-AG-7 |HOMES TRUST HOMES_26-AFC1 ... . |- 03/25/2026 . (MBS PAYDOWN .... L 2,434 L. . 02/25/2061 . |1.F FE ...
..40446G-AE-2 |HOMES TRUST HOMES_25-NM3 . . 03/01/2026 . | MBS PAYDOWN . 61,966 |. . 02/25/2070 . |1.F FE ...
..43761D-AD-2 |HOMES 2025-NaM1 .. . 03/01/2026 . | MBS PAYDOWN . .4,379 | . 01/27/2070 . |1.B
..43761D-AE-0 |HOMES 2025-NaM1 .. . 03/01/2026 . | MBS PAYDOUN ... 8,759 ... . 01/27/2070 . |1.B
..43761Y-AD-6 |HOMES TRUST HOMES_25-AFC2 ... . |- 03/01/2026 . | MBS PAYDOUN ... ...25,627 |.... . 06/25/2060 . |1.C
..43761Y-AE-4 |HOMES TRUST HOMES_25-AFC2 ... . 03/01/2026 . | MBS PAYDOWN . 59,797 |. . 06/25/2060 . |1.F
..46592K-AC-6 | JP MORGAN MORTGAGE TRUST JPMMT_21-3 . 03/01/2026 . | MBS PAYDOUN . .5,675 | (1) . 07/25/2051 . |1.A .
..46593T-AD-4 [ JPMMT_25-DSC1 ..... . 03/01/2026 . | MBS PAYDOWN . .6,014 . 08/25/2065 . |1.A .
..46593T-AE-2 [ JPMMT_25-DSCT ..... . 03/01/2026 . | MBS PAYDOUN . 25,773 . 08/25/2065 . |1.A .
..46652V-AC-9 [ JP MORGAN MORTGAGE TRUST JPMMT_21-4 . 03/01/2026 . | MBS PAYDOWN . 46,154 .(3) . 08/25/2051 . |1.A .
..466536-BL-0 | JP MORGAN MORTGAGE TRUST JPMMT_21-9 . 03/01/2026 . | MBS PAYDOWN . 70,219 .(4) . 12/25/2051 . |1.A FE ..
..46653G-BR-7 | JP MORGAN MORTGAGE TRUST JPMMT_21-9 . 03/01/2026 . | MBS PAYDOWN . 1,991 . 12/25/2051 . |1.C FE ...
..46653G-BU-0 | JP MORGAN MORTGAGE TRUST JPMMT_21-9 . 03/01/2026 . | MBS PAYDOWN . 946 |. . 12/25/2051 . |1.F FE ..
..46653G-BX-4 | JP MORGAN MORTGAGE TRUST JPMMT_21-9 . 03/01/2026 . | MBS PAYDOWN . 557 |. . 12/25/2051 . |2.B FE ..
..46653G-BY-2 | JP MORGAN MORTGAGE TRUST JPMMT_21-9 . 03/01/2026 . | MBS PAYDOUN . .160 |. . N .. 1] 12/25/2051 . |3.B FE ..
..46653P-AC-1 | JP MORGAN MORTGAGE TRUST JPMMT_2021-6 . 03/01/2026 . | MBS PAYDOWN . 102,738 |. . 101 028 |. .. (10) 414 |. 10/25/2051 . |1.A
..46658U-AB-7 | JP MORGAN MORTGAGE TRUST JPMMT_25-1 . 03/01/2026 . | MBS PAYDOUN . 42,365 |. 42,191 |. .(4) 467 |. 06/25/2055 . |1.A .
..46659B-AD-4 | JP MORGAN MORTGAGE TRUST JPMMT_25-VIS1 . 03/01/2026 . | MBS PAYDOWN . . 4,037 4,037 | .36 |. 08/25/2055 . |1.B FE ..
..46659B-AE-2 | JP MORGAN MORTGAGE TRUST JPMMT_25-VIS1 . . 03/01/2026 . | MBS PAYDOWN . 25,986 25,987 |. 242 |. 08/25/2055 . [1.E FE ...
..46659V-AD-0 | JP MORGAN MORTGAGE TRUST JPMMT_25-DSC2 . 03/01/2026 . | MBS PAYDOWN . 10,487 10,487 |. .99 |. 10/25/2065 . |1.D FE ...
..46659V-AE-8 | JP MORGAN MORTGAGE TRUST JPMMT_25-DSC2 ....... |- 03/01/2026 . |MBS PAYDOIN .... ..19,227 |.... ...191 |. 10/25/2065 . |1.G FE ...
..55287J-AB-2 | MFRA 2025-NQM1 .... . |- 03/01/2026 . | MBS PAYDOWN .... . 03/25/2070 . |1.B FE ...
..55287J-AC-0 |MFRA 2025-NaM1 .... . 03/01/2026 . | MBS PAYDOWN . . 03/25/2070 . |1.C FE ...
..61772A-AD-7 | MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN . 03/01/2026 . | MBS PAYDOWN . . 03/27/2051 . |1.A
..61772L-AJ-0 | MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN .... |. 03/01/2026 . |MBS PAYDOIN .... . 05/25/2051 . |1.A ........
..61790V-AD-9 | MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN .... |. 03/01/2026 . |MBS PAYDOIN .... . 03/25/2070 . |1.D ........
..61790V-AE-7 |MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN .... |. 03/01/2026 . |MBS PAYDOUN . . 03/25/2070 . |1.E
..617932-AE-8 | MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN . 03/01/2026 . | MBS PAYDOWN . . 11/25/2069 . |1.B .
..617941-AD-1 | MSRM 2025-NQM2 .....cevmeeneieeieiie e . 03/01/2026 . | MBS PAYDOUN ... . 01/27/2070 . |1.B ........
..617941-AE-9 [ MSRM 2025-NQM2 ......ccvvveniiiiiiiiiniiiiiiiis . 03/01/2026 . | MBS PAYDOUN ... . 01/27/2070 . |1.D ........
..64831X-AD-0 |NEW RESIDENTIAL MORTGAGE LOAN TRUST NRZT . 03/01/2026 . | MBS PAYDOWN . . 04/27/2065 . |1.A .
..64831X-AE-8 |NEW RESIDENTIAL MORTGAGE LOAN TRUST NRZT .... |. 03/01/2026 . |MBS PAYDOWN . N N . 04/27/2065 . |1.B .
..64832C-AE-3 |NEW RESIDENTIAL MORTGAGE LOAN TRUST NRZT . 03/01/2026 . | MBS PAYDOWN . ..153,973 ..153,970 |. ..153,973 |. .153,973 . 05/26/2065 . |1.C .
..67120Y-AC-3 [ NYMT 2025-INV1 . . 03/01/2026 . | MBS PAYDOWN . 14,389 14,389 |. 14,389 |. 14,389 . 04/26/2060 . |1.A FE ..
..67120Y-AD-1 [ NYMT 2025-INV1 . . 03/01/2026 . | MBS PAYDOWN . 4,79 .4,79 | .4,79 | . 4,79 . 04/26/2060 . |1.D FE ...
..67120Y-AE-9 [ NYMT 2025-INV1 . . 03/01/2026 . | MBS PAYDOWN . . 7,99 L7,99% ). L7,99% | . 7,994 . 04/26/2060 . |1.G FE ..
..67121E-AA-O | ONSLOW BAY FINANCIAL LLC OBX_24-NQM5 . . 03/01/2026 . | MBS PAYDOWN . ..304 850 ..304,850 ..304,845 |. ..304,850 |. .304,850 . 03/25/2065 . |1.A FE ..
..67121E-AB-8 | ONSLOW BAY FINANCIAL LLC OBX_24-NQM5 . . 03/01/2026 . | MBS PAYDOWN . 26,130 26,130 26,130 |. 26,130 |. . 03/25/2065 . |1.C FE ..
..67121E-AC-6 | ONSLOW BAY FINANCIAL LLC OBX_24-NQM5 . . 03/01/2026 . | MBS PAYDOWN . 34,840 34,840 34,840 |. 34,840 |. . 03/25/2065 . |1.F FE ..
..673916-AA-0 [ OBX 2025-NQM9 ..... . 03/01/2026 . | MBS PAYDOWN . .. 291,180 ..291,180 ..201,176 |. ..291,180 |. . 01/26/2085 . |1.A .
..673916-AB-8 | OBX 2025-NQM9 .. . 03/01/2026 . | MBS PAYDOUN . 29,118 29,118 29,118 |. 29,118 |. . 01/26/2065 . |1.B .
..673916-AC-6 | 0BX 2025-NQM9 .. . 03/01/2026 . | MBS PAYDOWN . 48,530 48,530 48,530 |. 48,530 |. . 01/26/2065 . |1.B .
..67448U-AC-6 | OBX 2025-NQM6 ..... . 03/01/2026 . | MBS PAYDOWN . 40,984 40,984 40,742 |. 40,976 |. s . 03/25/2065 . |1.C .
..67647M-BA-6 | OCEANVIEW HOLDINGS OCMT_21-4 . 03/01/2026 . | MBS PAYDOWN . .. 185,957 ..185,957 ..190,997 |. ..185,987 |. .185,957 . 09/25/2051 . |1.A FE ..
..67647M-CD-9 | OCEANVIEW HOLDINGS OCMT_21-4 . 03/01/2026 . | MBS PAYDOWN . .3,502 . 3,502 . 3,529 |. 3,502 | . 3,502 . 09/25/2051 . |1.D FE ..
..67647M-CE-7 | OCEANVIEW HOLDINGS OCMT_21-4 . 03/01/2026 . | MBS PAYDOUN .... ...700 ...695 ... ...700 |.... ...700 |.. . 09/25/2051 . |1.G FE ..
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..67647M-CF-4 | OCEANVIEW HOLDINGS OCMT_21-4 ... . |- 03/01/2026 . | MBS PAYDOWN ... ...700 |.. . 09/25/2051 . [2.C FE .
..67647U-CA-7 | OCEANVIEW HOLDINGS OCMT_21-6 . 03/01/2026 . | MBS PAYDOUN . 134 923 . 01/25/2052 . [1.A FE ..
..67647U-EG-2 | OCEANVIEW HOLDINGS OCMT_21-6 . 03/01/2026 . | MBS PAYDOMN . .2,070 . 01/25/2052 . [1.D FE ..
..67647U-EJ-6 | OCEANVIEW HOLDINGS OCMT_21-6 . 03/01/2026 . | MBS PAYDOUN . .69 . 01/25/2052 . [1.G FE ..
..67647U-EL-1 | OCEANVIEW HOLDINGS OCMT_21-6 . 03/01/2026 . | MBS PAYDOMN . .897 . 01/25/2052 . [2.C FE ...
..67648A-BA-1 | OCEANVIEW HOLDINGS OCMT_21-2 . 03/01/2026 . | MBS PAYDOUN . .183,310 . 05/25/2051 . [1.A FE ..
..67648A-CD-4 | OCEANVIEW HOLDINGS OCMT_21-2 . 03/01/2026 . | MBS PAYDOMN . . 2,565 . 05/25/2051 . [1.D FE ...
..67648A-CE-2 | OCEANVIEW HOLDINGS OCMT_21-2 ... . |- 03/01/2026 . | MBS PAYDOWN ... ....659 |.. . 05/25/2051 . [1.G FE ...
..67648A-CF-9 | OCEANVIEW HOLDINGS OCMT_21-2 . |- 03/01/2026 . | MBS PAYDOWN ... ....403 |.. . 05/25/2051 . [2.C FE ...
..69382F-AD-1 | PRKCM TRUST PRKCM_25-HOME1 . 03/01/2026 . | MBS PAYDOUN . 10,503 . 02/25/2060 . [1.C FE ...
..69382F-AE-9 | PRKCM TRUST PRKCM_25-HOME1 . 03/01/2026 . | MBS PAYDOMN . 15,754 . 02/25/2060 . 1.F FE ..
..69382N-AB-8 | PRPM LLC PRPM_25-NQM3 . |- 03/01/2026 . | MBS PAYDOUN .... ...6,791 |.. . 05/27/2070 . [1.C FE ...
..693983-AB-4 | PRPM 2025-NQM2 ... . |- 03/01/2026 . | MBS PAYDOMN ... ..18,633 |.. . 04/25/2070 . (1.B ........
..693983-AC-2 | PRPM 2025-NQM2 ... . 03/01/2026 . | MBS PAYDOUN . 24,843 . 04/25/2070 . 1.C .
..816939-AB-8 | SEQUOIA MORTGAGE TRUST SEMT_24-INV1 . 03/01/2026 . | MBS PAYDOMN . 44,231 . 10/26/2054 . [1.A .
..81747K-AA-1 | SEQUOIA MORTGAGE TRUST SEMT_21-1 . 03/01/2026 . | MBS PAYDOUN . . N N . 6,453 . 03/27/2051 . [1.A .
..81748V-AA-6 | SEQUOIA MORTGAGE TRUST SEMT_21-3 . . 03/01/2026 . | MBS PAYDOMN . A 111 766 111 766 113 687 |. 111,776 | 111,766 . 05/25/2051 . [1.A .
..81748I-AA-4 | SEQUOIA MORTGAGE TRUST SEMT_21-4 . . 03/01/2026 . | MBS PAYDOUN . . 99,840 99,840 . 101,618 |. 99,849 |. 99,840 . 06/26/2051 . [1.A .
..81749A-BA-0 | SEQUOIA MORTGAGE TRUST SEMT_21-8 . 03/01/2026 . | MBS PAYDOMN . A 75,5% 75,604 |. 75,5% . 11/27/2051 . [1.A FE ..
..81749A-CD-3 | SEQUOIA MORTGAGE TRUST SEMT_21-8 . 03/01/2026 . | MBS PAYDOUN . . ..1,483 1,483 |. 1,483 . 11/27/2061 . [1.C FE ..
..81749A-CE-1 | SEQUOIA MORTGAGE TRUST SEMT_21-8 . 03/01/2026 . | MBS PAYDOMN . A .41 T4 4 . 11/27/2051 . [1.F FE ..
..B1740N-AB-1 | SEMT 2024-8 .........ccceeennnnns . 03/01/2026 . | MBS PAYDOUN . . 09/25/2054 . [1.A
..914917-AA-7 | UNLOCK HEA TRUST UNLOK_25-2 . . 01/07/2026 . | VARIOUS ......... . 11/25/2041 . [1.F
1059999999. Subtotal - asset-backed securmes - financial asset-backed securities - self I|qU|dat|ng -
non-agency residential mortgage-backed securities (unaffiliated) 4,600,639 XXX
..05493E-AX-0 | BARCLAYS COMMERCIAL MORTGAGE SECURITIES ..... . 02/01/2026 . | MBS PAYDOUN .... ... 18,389 . 02/17/2054 . (1.
..06541A-BB-5 |BANK_21-BN31 ... . 02/01/2026 . | MBS PAYDOMN . 47,452 . 02/18/2054 . (1.
..12528Y-AE-3 | CANTOR COMMERCIAL REAL ESTATE LENDING CF . 02/01/2026 . | MBS PAYDOUN . 32,306 . 11/15/2052 . (1.
.. 126581-AA-7 | CREDIT SUISSE MORTGAGE TRUST CSMC_21-B33 .... [. 03/01/2026 . [MBS PAYDOWN ......eevvvvvvveveennnns Jooveeeniiiiiinieiens |oeeeeeennns 3,369 . 10/13/2043 . [1.
1079999999. Subtotal - asset-backed securities - financial asset- backed secuntles self I|qU|dat|ng -
non-agency commercial mortgage-backed securities (unaffiliated) 101,516 101,516 104,041 101,541 (25) (25) 101,516 315 XXX XXX
SECURITY CALLED AT 100.00000000
..00119B-AA-1 | AGL CLO LTD AGL_24-29 .......eevvrvmmmnnnnnnnnnnnes . 03/19/2026 . | .evvvvrriniriiiiiiiiiiiriiiininrninnnns [ fe, 700,000 |.......... 700,000 |.......... 700,000 |.......... 700,000 |.evevevemmmnnenn fornniniiiiins oo e e e, 700,000 |oovvviviiiiiins foeveeeiiiiiiiens feeiiiiiiiii o 15,539 |. 04/21/2037 . |1.A FE ....
..00119B-AB-9 | AGL CLO LTD AGL_24-29 ... . 03/19/2026 . .. 250,000 250,000 250,000 |...........250,000 |.... .250,000 |.. . 04/21/2037 . (1.A FE ....
..00119B-AC-7 |AGL CLO LTD AGL_24-29 .......eevvrvrmrnnnnnnnnnnnns . 03/19/2026 . | .evvvvriiiiriiiiiiiiiiiriniennninnninns [ fe, 700,000 |.......... 700,000 |.......... 700,000 |.......... 700,000 [.evevevemmmnennn fornniniiiiins oo e e e VLV [/ R AR (RN RN 16,929 |. 04/21/2087 . [1.C FE ....
..00263*-AB-8 | ASIF FUNDING | LLC ASIF 24-1 .......ccennnnnns . 02/06/2026 . | .vvvvrrrrririiiiiiiiiiiniinirinrnnnnnns feeeeiiieeeeeeees fo, 489,004 |........... 489,004 |........... 489,004 |........... 210,233 [ouveeiiiiiiiiins oo e e e e 489,004 |.oooeeiiiiiiiins e e e 1,172 |. 08/01/2030 . [1.F PL ....
..056920-AA-9 |BCC 2024-1A .....evvvvirririiiiiiiiiiiiie . 03/18/2026 . | .evvvvvrrrrrniiiiiiiiiiiiiiiiirnnnnnnes [ feee 3,990,000 |........ 3,990,000 |........ 3,990,000 |........ 3,990,000 [.vevvvevvnnnnnnn forviiiiiiiiiies e e e e 3,990,000 [ouuiiiiiies ooeeiiiiiiiiins e e, 90,806 |. 04/16/2037 . [1.A FE ....
..056920-AE-1 |BCC 2024-1A .....ovvvvimrniniininiiniiiiiiiaaee . 03/18/2026 . | .uvvvvrirniniiiiiiiiiiiiiniiiinrnnnnnns [ fee, 798,000 |.......... 798,000 |.......... 798,000 |.......... 798,000 |ooeeveiiiiiiins Jooveeiiiiiiiis e feveiiiiiiiiiiee o e 798,000 |oovvvvviiiiiins fovvveiiiiiiiiens feeeiiiiiiiii o, 19,687 |. 04/16/2037 .|1.C FE ....
..06763V-AA-3 | BARINGS LOAN PARTNERS CLO LTD BABSN_24-1 .... |. 03/17/2026 . 35,880,000 |....... 35,880,000 |....... 35,880,000 |.......35,880,000 |.... 35,880,000 |.. . 01/21/2087 . [1.A FE .
.. 12511W-AH-9 | CCS8 UNITRANCHE PTNR 2024-1 FUNDED ............ . 03/18/2026 . | VARIOUS . ...467,096 |........... 467,09 |........... 467,096 |...........439,061 ....467,0% |.. . 04/28/2029 . [1.E Z .....
SECURITY CALLED AT 100. 00000000
..12571K-AA-7 | CIFC FUNDING LTD CIFC_22-3A ........covvrrrnnnns . 02/26/2026 . ..637,000 . 637,000 625,375 |...........632,336 |[.... .632,592 |.. . 04/23/2035 . [1.A FE ..
..38178H-AA-6 | GOLUB CAPITAL PARTNERS ABS FUNDING GCPAF . 01/20/2026 . | MBS PAYDOMN . .. 167,953 ..167,953 |. ..167,953 |. .167,953 . 04/20/2029 . 1.F FE ..
..38178H-AC-2 | GOLUB CAPITAL PARTNERS ABS FUNDING GCPAF .... [. 01/20/2026 . |MBS PAYDOWN .... ....23,544 ...23,544 |............ 23,544 |.... ..23,544 |.. . 04/20/2029 . [2.B FE ...
..38178X-AA-1 | GOLUB CAPITAL PARTNERS ABS FUNDING GCPAF .... [. 01/20/2026 . |MBS PAYDOWN .... ... 26,446 ... 26,446 |............ 26,446 |.... ..26,446 |.. . 10/19/2029 . 1.F FE ..
..38178X-AC-7 | GOLUB CAPITAL PARTNERS ABS FUNDING GCPAF .... [. 01/20/2026 . |MBS PAYDOWN ... .. 13,223 .. 13,223 |.... .. 13,223 |.... .. 13,223 .. . 10/19/2029 . [2.B FE ..
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..6103311-AB-0 | MONROE CAPITAL INCOME PLUS ABS FUNDING L .... [. 01/22/2026 . |MBS PAYDOWN ... .. 123,023 123,023 121,028 |...........122,692 |.... .33 . .123,023 |.. .. 1,246 |. 04/30/2032 . [1.F FE ....
..62880T-AA-9 | NALP BUSINESS LOAN TRUST 2025-1 ..... . 03/25/2026 . | MBS PAYDOUN . . 121,134 . 121,134 . 121,110 | ..120,638 |. 121,134 1,107 |. 09/26/2050 . |1.G FE ..
..62880T-AB-7 |NALP BUSINESS LOAN TRUST 2025-1 . 03/25/2026 . | MBS PAYDOMN . 12,559 12,559 12,558 |. 12,4% |. 12,559 142 |. 09/26/2050 . |2.B FE ..
..62880T-AC-5 |NALP BUSINESS LOAN TRUST 2025-1 . 03/25/2026 . | MBS PAYDOUN . 12,559 12,558 |. 12,476 |. 12,559 186 |. 09/26/2050 . |3.B FE ..
..62986B-AA-1 |NEWTEK SMALL BUSINESS LOAN TRUST NISB_ . 03/25/2026 . | MBS PAYDOMN . ..198,309 ..108,258 |. .198,309 ,406 |. 06/26/2051 . |1.G FE ..
..62986B-AC-7 |NEWTEK SMALL BUSINESS LOAN TRUST NWSB_26 .... [. 03/25/2026 . |MBS PAYDOWN .... ... 22,54 ... 22,535 |.... ..22,54 ...277 |. 06/26/2061 . [3.B Z .....
SECURITY CALLED AT 100.00000000
..67570A-AA-4 | OCP CLO LTD OCP_24-31 ........evvvrvrrnnnnnnnnnnnns . 03/10/2026 . | .evvvennnnnnninnnnnniiininiinnnnnnnnees [, fo 8,150,000 |........ 8,150,000 |........ 8,150,000 |........ L0 P R (SRR R 8,150,000 173,620 |. 04/20/2037 . [1.A FE ....
SECURITY CALLED AT 100.00000000
..872520-AC-7 | TCW 2024 1A ..eevvviiiiiiiiiiiis L 03/17/2026 . | .vvveeernnnninninineninennnineennnneens e, fo 3,325,000 |........ 3,325,000 |........ 3,325,000 |........ 3,325,000 [vvvvvvrrvnnnnnn forviiiiiiiiiiis e e e o 3,325,000 75,891 |. 01/16/2037 . |1.A FE ....
.B7252-AG-8 | TON 2024-1A .. . 03/17/2026 . . 1,330,000 ..1,330,000 |........ 1,330,000 |.... . 01/16/2037 . [1.C FE ...
..90357P-BC-7 |US BANK C&| CREDIT-LINKED NOTES SERIES U .... [. 03/25/2026 . |MBS PAYDOWN . 80,830 80,830 |. . 02/25/2032 . [1.D FE ...
..90357P-BE-3 | US BANK C&I CREDIT-LINKED NOTES SERIES U .... [. 03/25/2026 . |MBS PAYDOWN . 50,942 50,942 |. . 02/25/2032 . [1.F FE ..
..91824X-Ali-0 | VCP RRL ABS LTD VCRRL_22-1 ... . 01/20/2026 . | MBS PAYDOMN . .. 109,331 ..109,331 ..109,309 |. . 07/20/2035 . 1.F FE ..
..91824X-AY-6 | VCP RRL ABS LTD VCRRL_22-1 . 01/20/2026 . | MBS PAYDOUN . 60,739 60,739 60,739 |. . 07/20/2035 . [2.B FE ...
..91825D-AA-1 | VCP RRL ABS LTD VCRRL_24-1A . . 01/20/2026 . | MBS PAYDOMN . .. 307,862 ..307,862 ..307,862 |. ..307,862 |. .307,862 . 04/20/2034 . [1.C FE ...
..91825D-AC-7 | VCP RRL ABS LTD VCRRL_24-1A . . 01/20/2026 . | MBS PAYDOUN . .. 181,019 ..181,919 ..181,919 |. ..181,919 |. .181,919 . 04/20/2034 . [1.F FE ..
..91825N-AE-1 | VCRRL 2025-1A ................ . 01/20/2026 . | MBS PAYDOMN . .. 312,041 ..312,041 ..312,041 |. ..312,041 |. 312,04 . 04/20/2035 . [1.F FE ..
..92243R-AA-2 | VCP RRL ABS | LTD VCRRL_21-1 ... . 01/20/2026 . | MBS PAYDOUN . ... 97,366 ...97,366 ...97,366 |. ...97,366 |. o) ..97,366 . 10/20/2031 . [1.F FE ..
..92261L-AA-2 | VELOX LIBRI NOTE SPV 2023 (FUNDED) . . 03/20/2026 . | VARIOUS . 628,757 ..5,628,757 ..5,517,636 |. .3,874,343 |. .. 121,425 | .5,630,356 . 08/20/2030 . [1.A PL ...
..92261L-AB-0 | VELOX LIBRI SPV 2023 (FUNDED) .. |- 03/20/2026 . [ VARIOUS ... e 460,777 |oviiiinnn 323,103 i [ 9,800 |. ....469,740 |.. . 08/20/2030 . [1.F PL ..
..92261L-AC-8 | VELOX LIBRI NOTE ISSUER SPV 2023 LLC VLI .... [. 03/20/2026 . |VARIOUS ... 199,375 |........... 189,665 |....ooooiiiiins |t 4,213 | . . 08/20/2030 . (2.B PL ..
..92261L-AD-6 | VELOX LIBRI NOTE ISSUER SPV 2023 LLC VLI .... [. 03/20/2026 . | VARIOUS ... .. 394,921 ... 297,028 |ovvvviiiiiiiins foviinnnns 3,501 . 08/20/2030 . [4.B PL ..
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 65,336,605 65,336,605 65,197,405 62,738,926 141,398 1,328,428 XXX XXX
..00195@-AE-3 | APA FINANCE LLC . 01/15/2026 . | VARIOUS ... . , . ...36,505 ...36,505 |............36,505 |.... .. . 352 |. 02/29/2056 . |1.G FE ....
..00195@-AF-0 | APA FINANCE LLC .. . 01/01/2026 . | VARIOUS . ..5,167 .5,167 .5,167 |. .53 |. 02/29/20%6 . (2.B FE ....
..02158A-AA-1 | ALT LOAN ISSUER 20 . 03/15/2026 . | MBS PAYDOMN . .. 386,721 ..386,721 ..386,721 |. ,397 |. 11/15/2035 . |[1.D PL ....
..02158A-AC-7 | ALTERNATIVE LOAN ISSUER LLC ALTLLC_24-A1 . 03/15/2026 . | MBS PAYDOUN . 90,656 90,656 90,656 |. 969 |. 11/15/2035 . [2.C PL ....
..038394-AB-8 | AQUA FINANCE TRUST AQFIT_25-A .. . 03/17/2026 . | MBS PAYDOMN . 20,002 178 |. 12/19/2050 . |1.D FE ....
..038413-AB-6 | AQUA FINANCE TRUST AQFIT_20-A . . 03/17/2026 . | MBS PAYDOUN .... ...162 |. 07/17/2046 . [1.B FE ....
..04362V-AA-3 | ASCNT_24-A-A . 03/25/2026 . | MBS PAYDOUN ... .80 |. 10/25/2050 . [1.C FE ....
..05603K-AE-5 |BAYVIEW BVABS_23-CAR1 . 03/25/2026 . | MBS PAYDOUN . . 10/27/2031 . (1.A FE ....
..05603L-AE-3 | BAYVIEW BVABS_23-CAR2 ... . 03/25/2026 . | MBS PAYDOMN . . 10/27/2031 . [1.A FE ....
.. 12434K-AA-4 | BXG RECEIVABLES NOTE TRUST BXGNT_2022-A ..... . 03/28/2026 . | VARIOUS . 09/28/2037 . (1.A FE ....
.. 12434K-AB-2 | BXG RECEIVABLES NOTE TRUST BXGNT_2022-A ..... . 03/28/2026 . | VARIOUS . 09/28/2037 . (1.G FE ....
..193938-AB-3 | COLLEGE AVE STUDENT LOANS LLC CASL_23-A . 03/25/2026 . | MBS PAYDOUN . . 056/25/2055 . [1.A FE ....
..193938-AC-1 | COLLEGE AVE STUDENT LOANS LLC CASL_23-A . 03/25/2026 . | MBS PAYDOMN . . 05/25/2055 . [1.C FE ....
.. 19423U-AA-0 | CASL 2024-B . 03/25/2026 . | MBS PAYDOUN . . 08/25/2054 . [1.A FE ....
..19424K-AB-9 | COLLEGE AVE STUDENT LOANS LLC CASL_21-A . 03/25/2026 . | MBS PAYDOMN . . 07/25/2051 . [1.A FE ....
.. 19424R-AA-6 | CASL 2024-A ........evvmmmmmmnnnnnnnnnnnnnnns . 03/25/2026 . | MBS PAYDOUN . . 06/25/2054 . [1.A FE ....
..194241-AB-3 | COLLEGE AVE STUDENT LOANS LLC CASL_21-C . 03/25/2026 . | MBS PAYDOMN . .3, .3, .3, K . 07/26/2055 . [1.A FE ....
..19425A-AB-0 | COLLEGE AVE STUDENT LOANS LLC CASL_21-B . 03/25/2026 . | MBS PAYDOUN . ..2,426 . 2,426 .2,42% |. K . 06/25/2052 . [1.A FE ....
..19425D-AA-6 | CASL 2024-1 . 03/25/2026 . | MBS PAYDOMN . ..212,278 ..212,278 ..213,334 |. ..212,253 |. .212,278 . 04/27/2054 . [1.A PL ....
.. 19425D-AB-4 | CASL 2024-1 .. . 03/25/2026 . | MBS PAYDOUN . .. 112,329 .. 112,329 .. 112,890 |. .. 112,334 | 112,329 . 04/27/2054 . [1.A PL ....
..20268II-AA-2 | COMMONBOND STUDENT LOAN TRUST CBSLT_21-A . 03/25/2026 . | MBS PAYDOMN . 13,418 13,418 13,415 |. 13,407 |. 13,418 . 03/25/2052 . [1.A FE ....
..2026811-AB-0 | COMMONBOND STUDENT LOAN TRUST CBSLT_21-A .... . 03/25/2026 . |MBS PAYDOWN .... AL AL AL AL AL . 03/25/2052 . (1.D FE ....
SECURITY CALLED AT 100.00000000
..22671M-AA-1 | CRISPI VEHICULUM SPV 2024 FUNDED ............... . 03/25/2026 . | .vvvrrrrrnnnininniiniiiinnnnninnnninnns [, fo, 282,833 |........... 282,833 [oeeeennen 288,005 |........... L7 (U RO R (-1 FTUT (- FTUTR O 287,676 . 08/25/2045 . [1.E PL ....
SECURITY CALLED AT 100.00000000
..22671M-AB-9 | CRISPI VEHICULUM SPV 2024 FUNDED ............... . 03/25/2026 . | uvvvrerniiiiiiiiiiiiiiiiiiiiiiiiiiiies fovviiiriiiiiiiiiiees foeiiiie, 7,536 |oieeerrennnns 7,538 |.eiiieen.. 7,679 | T O SN (D foeeieiiiiiiiiies e (D foeeeiiiiiiiiiiee e 7,676 ovvvvvvevvnnnnnn foviinnnnnns [GL2D] N [0 58 |. 08/25/2045 . |2.A PL ....
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SECURITY CALLED AT 100.00000000

..22671M-AC-7 |CRISPI VEHICULUM SPV 2024 FUNDED ............... . 03/25/2026 . 29,072 ... ...9,400 |.. . 08/25/2045 . |3.A PL ...
..28166L-AA-2 |EDVESTINU PRIVATE EDUCATION LOAN TRUST E .... |. 03/25/2026 . |MBS PAYDOIN . ...16,603 |.... ..16,622 |.. . 11/27/2045 . |1.A FE ...
..28628C-AA-4 |ELF| GRADUATE LOAN PROGRAM ELFI_2022-A ....... |. 03/25/2026 . |MBS PAYDOIN .... ...48,847 |.... ..48,990 |.. . 08/26/2047 . |1.A FE ...
..20281L-AA-0 |ENFIN 2024-1A .. . 03/20/2026 . | MBS PAYDOWN . .2,074 ). . 2,082 . 02/20/2055 . |1.G FE ...
.. 34964M-AA-2 | FORTI_21-1-A ... . 03/20/2026 . | MBS PAYDOWN . . 03/20/2057 . |1.A FE ...
..34964Y-AA-6 | FORTI_2023-1A-A .. . 03/20/2026 . | MBS PAYDOUN ... . 09/20/2059 . |1.A FE ...
..349941-AA-2 [FFIN 2024-1A ... . 03/15/2026 . | MBS PAYDOUN ... . 12/15/2049 . |1.A FE ...
..349941-AB-0 |FFIN 2024-1A . 03/15/2026 . | MBS PAYDOWN . . 12/15/2049 . |1.D FE ...
..35042A-AA-1 [FFIN 2023-1A ... . 03/15/2026 . | MBS PAYDOWN . . 12/15/2043 . |1.A FE ...
..38218G-AA-0 | GOODGREEN TRUST GOODG_18-1 . 03/15/2026 . | MBS PAYDOUN ... . 10/15/2053 . |1.A FE ...
..382371-AA-0 [ GOOD_21-3CS . |- 03/20/2026 . | MBS PAYDOWN .... . 05/20/2048 . |1.D FE ...
..382371-AB-8 | GOOD_21-3CS . 03/20/2026 . | MBS PAYDOWN . . 05/20/2048 . |1.G FE ...
..38237E-AA-2 |GDLP_25-1 .... . 03/20/2026 . | MBS PAYDOWN . . 02/22/2049 . |1.G FE ...
..38237F-AA-9 | GOODLEAP HOME IMPROVEMENT SOLUTIONS TRUS . 03/20/2026 . | MBS PAYDOWN . . 10/20/2049 . |1.G FE ...
..38237G-AA-7 | GOOD_21-4GS-A . 03/20/2026 . | MBS PAYDOWN . . 07/20/2048 . |1.F FE ...
..38237G-AB-5 |GOOD_21-4GS-B ..... . 03/20/2026 . | MBS PAYDOWN . . 07/20/2048 .|2.B FE ...
..38237H-AA-5 | GOODLEAP SUSTAINABLE HOME SOLUTIONS TRUS . 03/20/2026 . | MBS PAYDOWN . . 10/20/2048 . |1.F FE ...
..38237H-AB-3 | GOODLEAP SUSTAINABLE HOME SOLUTIONS TRUS .... |. 03/20/2026 . |MBS PAYDOWN . . 10/20/2048 . |2.C FE ...
..38237K-AA-8 | GOODLEAP SUSTAINABLE HOME IMPROVEMENT LO . 03/20/2026 . | MBS PAYDOWN . . 04/20/2049 . |2.C FE ...
..404720-AB-3 [HINTT_24-A-B ...ooeeieeiiiiieeeeeee . 03/15/2026 . | MBS PAYDOUN . . 03/16/2043 . |1.F FE ...
..40486J-AB-3 [HIN TIMESHARE TRUST HINTT_22-A . 03/15/2026 . | MBS PAYDOWN . . 05/15/2041 . |1.F FE ...
..433403-AB-8 [HINTT 2025-A ... . 03/15/2026 . | MBS PAYDOWN . . 03/15/2044 . |1.G FE ...
..50625B-AA-3 [ MRQI_26-HI1A . 03/01/2026 . | VARIOUS . . 02/25/2048 . |1.A PL ...
..506258-AB-1 [MRQI_26-HI1A ... . 03/25/2026 . | MBS PAYDOWN . . s . 02/25/2048 . |1.CPL ...
..530461I-AA-3 LAl 11 SERIES 2021-1 . 03/08/2026 . | MBS PAYDOWN . N ..877,732 877,732 . 05/12/2033 . |1.F PL ...
..539461I-AB-1 [LAI |1 SERIES 2021-1 . 02/08/2026 . | MBS PAYDOWN . 85,479 85,479 85,479 |. 85,479 |. 85,479 . 05/12/2033 . |2.B PL ...
..53046W-AC-9 [LAI |1 SERIES 2021-1 .... . |- 02/08/2026 . | MBS PAYDOWN .... ... 85,963 ...85,953 ...85,953 [............85,963 |.... ..85,953 |.. . 05/12/2033 . |3.B PL ...
..530461I-AD-7 [LAI |1 SERIES 2021-1 . |- 02/08/2026 . | MBS PAYDOUN .... ... 83,022 ...83,022 ...83,022 |............83,022 |.... ..83,022 |.. . 05/12/2033 . |4.B PL ...
..53046Y-AA-9 [LAI_23-1-A ... . 03/12/2026 . | MBS PAYDOWN . .. 496,601 ..496,601 ..496,601 ..496,601 .496,601 . 07/12/2034 . |[1.B PL ...
..53046Y-AB-7 |LAI_23-1-B . 03/12/2026 . | MBS PAYDOWN . .. 116,391 ..116,391 ..116,391 |. ..116,391 .116,391 . 07/12/2034 . |1.G PL ...
..53946Y-AC-5 [LAI_23-1-C ... . |- 03/12/2026 . | MBS PAYDOWN .... ... 54,316 ...54,316 ...54,316 |............54,316 |.... ..54,316 |.. . 07/12/2034 . |2.C PL ...
..53946Y-AD-3 [LAI_23-1-D ... . |- 03/12/2026 . | MBS PAYDOUN ... .. 46,556 ... 46,556 ...46,55 |............46,556 |.... ..46,556 |.. . 07/12/2034 . |3.B PL ...
..53046Y-AE-1 [LAI_23-1-E ... . 03/12/2026 . | MBS PAYDOWN . 17,210 17,210 17,210 |. 17,210 |. 17,210 . 07/12/2034 . |4.A PL ...
..539480-AA-4 [LOANPAL SOLAR LOAN LTD LPSLT_21-2GS . 03/20/2026 . | MBS PAYDOWN . ..9,577 9,577 L9,577 | .9,566 |. .9,577 . 03/20/2048 . |1.D FE ...
..539480-AB-2 |LOANPAL SOLAR LOAN LTD LPSLT_21-2GS . 03/20/2026 . | MBS PAYDOWN . ..1,145 .1,145 1,145 ). 1,143 ). .1,145 . 03/20/2048 . |1.G FE ..
..53048T-AA-8 |LAl |1 SERIES 2022-1 .. . 03/12/2026 . | MBS PAYDOWN . .. 481,233 ..481,233 ..481,233 |. ..481,233 |. .481,233 . 01/12/2034 . |[1.E PL ...
..55400U-AA-1 [ MV OWNER TRUST MVWOT_2022-1 . 03/20/2026 . | MBS PAYDOWN . 22,508 22,508 22,502 |. 22,462 |. 22,508 . 1172172039 . |1.A FE ..
..55400U-AB-9 | MV OWNER TRUST MVWOT_2022-1 ... . 03/20/2026 . | MBS PAYDOWN . 15,445 15,445 15,443 |. 15,412 |. 15,445 . 11/21/2039 . |1.F FE ..
..61945H-AA-0 [MOSAIC SOLAR LOAN TRUST MSAIC_25-1 . . 03/20/2026 . | MBS PAYDOWN . 6,159 . 6,159 .6,158 | .6,140 |. .6,159 . 08/22/2050 . |1.D FE ...
..61945H-AB-8 [MOSAIC SOLAR LOAN TRUST MSAIC_25-1 . . 03/20/2026 . | MBS PAYDOWN . 4,439 . 4,439 L4,422 | L4,423 | . 4,439 . 08/22/2050 . |1.F FE ..
..61946T-AA-3 [MOSAIC SOLAR LOAN TRUST MSAIC_21-3 . . 03/20/2026 . | MBS PAYDOWN . .1,952 1,952 1,916 .1,916 | .1,916 . 06/20/2052 . |1.B FE ..
..61947D-AA-7 [MOSAIC SOLAR LOANS LLC MSAIC_21-1A . . 03/20/2026 . | MBS PAYDOWN . 14,616 14,616 14,253 14,253 |. 14,253 . 12/20/2046 . |1.B FE ..
..61947D-AB-5 [MOSAIC SOLAR LOANS LLC MSAIC_21-1A . . 03/20/2026 . | MBS PAYDOWN . .5,627 5,627 . 5,592 .5,621 | . 12/20/2046 . |1.E FE ..
..62847R-AB-3 | MVIIOT 2024-1A ..... . 03/20/2026 . | MBS PAYDOWN . 50,711 50,711 50,700 50,568 |. . 02/20/2043 . |1.G FE ..
..63942C-AD-4 | NAVSL 2021-DA ..... . 03/15/2026 . | MBS PAYDOWN . .8,219 .8,219 7,741 .8,187 | . 04/15/2060 . |2.B FE ...
..63942P-AA-1 | NAVIENT PRIVATE EDUCATION LOAN TRUST NAV . 03/15/2026 . | MBS PAYDOUN . 56,369 56,369 56,359 56,280 |. . 10/15/2070 . |1.A FE ..
..64033X-AD-6 [NSLT 2025-AA ... . 03/15/2026 . | MBS PAYDOWN . 39,531 39,531 39,517 39,455 . 03/15/2057 . |1.A FE ..
..69376B-AA-4 | PACEF_20-1A-A .. . |- 03/20/2026 . | MBS PAYDOIN ... . 09/20/2055 . |1.A FE ..
..73758%-AA-9 | POTENTIA LUDIS SPV LLC OCTL_25-1 ... . 03/01/2026 . | VARIOUS ... . (1 . 10/20/2033 . |1.A PL ...
..73758*-AB-7 |POTENTIA LUDIS SPV LLC OCTL_25-1 . . 03/01/2026 . | VARIOUS . . . 10/20/2033 . |1.B PL ...
..73758*-AC-5 |POTENTIA LUDIS SPV LLC OCTL_25-1 . 03/01/2026 . | VARIOUS . . 10/20/2033 . |1.F PL ...
..73758*-AD-3 | POTENTIA LUDIS SPV LLC OCTL_25-1 ... . 03/01/2026 . | VARIOUS ... . 10/20/2033 . |2.A PL ...
..73758*-AE-1 [POTENTIA LUDIS SPV LLC OCTL_25-1 ........eennns . 03/01/2026 . JVARIOUS ....eevvvivvvnnnnnnnnniinnnns Joveennennennnnnnnnee oo 9,342 9,342 9,608 ouvneennnn 8,996 [ oo (8) oo i (8) [ 90498 s e (151) i . 10/20/2033 . |2.C PL ...
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..73758*-AF-8 | POTENTIA LUDIS SPV LLC OCTL_25-1 ... . 03/01/2026 . | VARIOUS .. 268,033 268,033 268,39 |...........162,542 [.... e (59) ] . . . .269,529 |.. (1,49) |........ (1,49) ..2,430 |. 10/20/2033 . [4.A PL ....
..73940M-AA-9 | POWERPAY |SSUANCE TRUST PWRP_25-1 . 03/18/2026 . | MBS PAYDOUN . .. 637,793 ..637,793 ..637,784 |. ..637,429 |. . 364 | .637,793 | 7,154 |. 11/18/2041 . [1.D FE ....
..75975B-AA-6 | RENEW FINANCIAL RENEW 21-1 ........... . 03/20/2026 . | MBS PAYDOMN . 12,754 12,754 12,751 |. 14 |. ... |- 1172072056 . [1.A FE ....
..78448Y-AJ-0 | SMB PRIVATE EDUCATION LOAN TRUST SWB_21- . 03/15/2026 . | MBS PAYDOUN . ..8,702 .8,702 .8,702 |. . 01/15/2053 . [1.A FE ....
..78449H-AA-5 | SMB PRIVATE EDUCATION LOAN TRUST SWB_23- .... . 03/15/2026 . |MBS PAYDOWN . .. 179,555 .. 179,585 ..179,530 |. . 10/16/2056 . [1.A FE ....
..78449H-AB-3 | SMB PRIVATE EDUCATION LOAN TRUST SMB_23- .... . 03/15/2026 . |MBS PAYDOWN . .. 179,556 .. 179,585 .. 179,585 |. . 10/16/2056 . [1.A FE ....
..78449H-AC-1 | SMB PRIVATE EDUCATION LOAN TRUST SWB_23- .... . 03/15/2026 . |MBS PAYDOWN . 78,781 78,753 |. . 10/16/2056 . [1.C FE ....
..784500-AA-1 | SMB PRIVATE EDUCATION LOAN TRUST SWMB_23- .... . 03/15/2026 . |MBS PAYDOWN .... ... 30,086 ... 20,694 |.... . 01/15/2063 . [1.A FE ....
..78454X-AA-2 | SMB PRIVATE EDUCATION LOAN TRUST SWB_22- .... . 03/15/2026 . |MBS PAYDOWN .... ...38,208 |.... . 10/15/2058 . [1.A FE ....
..78454X-AC-8 | SMB PRIVATE EDUCATION LOAN TRUST SMB_22- .... . 03/15/2026 . |MBS PAYDOWN . . 10/15/2058 . [1.C FE ....
..78454X-AD-6 | SMB PRIVATE EDUCATION LOAN TRUST SWMB_22- .... . 03/15/2026 . |MBS PAYDOWN . . 10/15/2058 . [1.G FE ....
..78454X-AE-4 | SMB PRIVATE EDUCATION LOAN TRUST SMB_22- .... . 03/15/2026 . |MBS PAYDOWN .... . . . 10/15/2068 . [2.C FE ....
..TB4T4E-AA-0 | SOL INVICTUS SPV 2022-1 FUNDED . 03/20/2026 . | VARIOUS . 277,909 262,400 |........... . . 06/23/2049 . [1.F Z .....
..82650D-AB-8 | SRFC 2024-2A ... . 03/20/2026 . | MBS PAYDOUN . .. 141,657 .. 141,657 .. 141,635 |. ..141,278 |. 141,657 . 06/20/2041 . [1.F FE ...
..826935-AB-4 | SRFC 2024-1A ... . 03/20/2026 . | MBS PAYDOMN . ..7,803 .7,803 7,802 |. 7,782 | .7,803 . 01/20/2043 . [1.F FE ...
..83400-AA-0 | SOL VIRTUS NOTE ISSUER SPV 2022-1 . 03/20/2026 . | VARIOUS . .. 277,809 ..277,809 ..280,348 |. ..277,8%8 |. .277,809 . 11/20/2063 . [1.C PL ...
..8340911-AB-8 | SOL VIRTUS NOTE ISSUER SPV 2022-1 .. . 03/20/2026 . | VARIOUS . 71,933 71,933 74,89% |. 71,956 |. 71,933 . 11/20/2053 . [1.G PL ...
..83411*-AA-7 | SOL TESSELLATUS SPV 2024-1 LLC FUNDED .. . 03/20/2026 . | MBS PAYDOUN . .. 622,448 ..622,448 ..616,253 |. ..620,673 |. .622,448 . 10/20/2050 . [1.D PL ...
..83411%-AB-5 | SOL TESSELLATUS SPV 2024-1 LLC FUNDED .. . 03/20/2026 . | MBS PAYDOMN . 83,986 83,986 80,952 |. 83,650 |. . 10/20/2050 . [1.F PL ...
..83411*-AC-3 | SOL TESSELLATUS SPV 2024-1 LLC FUNDED .. . 03/20/2026 . | MBS PAYDOUN . 74,615 74,615 65,210 |. 74,116 |. . 10/20/2050 . [2.B PL ...
..83411V-AA-8 | SOL INVICTUS SPV 2021-1 FUNDED . . 03/20/2026 . | MBS PAYDOMN . .. 415,394 ..415,394 . 378,881 |. ..414,254 |. . 10/20/2048 . [1.F Z
..83411V-AB-6 | SOL INVICTUS SPV 2021-1 FUNDED . 03/20/2026 . | VARIOUS . 54,538 54,638 49,500 |. 54,419 |. . 10/20/2048 . |2.B Z ..
..83423%-AA-3 | SOLIS QUANTUM NOTE ISSUER SPV_23-1 . . 03/20/2026 . | VARIOUS . 50,361 50,361 50,361 50,361 |. . 04/21/2053 . [1.D PL ...
..83423*-AB-1 | SOLIS QUANTUM NOTE ISSUER SPV_23-1 .... . 03/20/2026 . | MBS PAYDOUN .... ...40,8% ...40,8% |.... . 04/21/2083 . [1.G PL ...
SECURITY CALLED AT 100.00000000
..83589C-AA-6 | ARTFI 2024-1A . |- 02/03/2026 . .. 300,000 . 300,000 |.... 300,000 |.. . 12/22/2031 . [1.A FE ...
..86744T-AA-4 | SUNNOVA SOL ISSUER LLC SNVA_21-B . . 03/20/2026 . | MBS PAYDOMN . 12,518 12,512 | 12,518 . 07/20/2048 . [1.C FE ...
..86744T-AB-2 | SUNNOVA SOL ISSUER LLC SNVA_21-B . . |- 03/20/2026 . [MBS PAYDOIN .... ...11,023 11,011 .. 11,023 |.. . 07/20/2048 . [1.G FE ...
..86745R-AA-7 | SUNNOVA HEL10S ISSUER LLC SNVA_2021-C ........ . 03/20/2026 . | MBS PAYDOMN ... ... 2,430 L. 2,427 ... 2,430 |.. . 10/20/2048 . [1.C FE ...
..86745R-AB-5 | SUNNOVA HEL10S ISSUER LLC SNVA_2021-C ... . 03/20/2026 . | MBS PAYDOUN . .1,215 .1,214 . .1,215 . 10/20/2048 . [1.G FE ...
..86746A-AA-3 | SUNNOVA HEL10S ISSUER X1 ISSUER LLC SNVA .... . 03/20/2026 . | MBS PAYDOWN . . 8,240 .8,209 |. . 8,240 . 05/20/2050 . [1.D FE ...
..86746A-AB-1 | SUNNOVA HEL10S ISSUER X1 ISSUER LLC SNVA .... . 03/20/2026 . |MBS PAYDOWN .... .... 4,058 ....4,038 |.... 4,058 |.. . 05/20/2050 . [1.G FE ...
..86746E-AA-5 | SUNNOVA HEL10S ISSUER LLC SNVA_21-A . |- 03/20/2026 . | MBS PAYDOWN ... ....8,293 ....8,285 |.... . 02/20/2048 . [1.G FE ...
..86746F-AA-2 | SNVA 2024-GRID1 .. . 03/20/2026 . | MBS PAYDOUN . . 3,868 .3,857 |. . 07/20/2051 . [1.B FE ...
..86805V-AA-5 | STRONG 2025-A .. . 03/20/2026 . | MBS PAYDOMN . 26,297 |. . 06/21/2055 . [1.D FE ...
..86805V-AB-3 | STRONG 2025-A ..... . 03/20/2026 . | MBS PAYDOUN . 17,402 |. . 06/21/2085 . [1.G FE ...
..92347W-AA-6 | VERITAS DOCTRINA NOTE ISSUER VRTDC_22 . 03/25/2026 . | MBS PAYDOMN . 66,530 |. | . 03/25/2052 . [1.G PL ..
..08178*-AA-4 | PROJECT SANTIAGO 2024-1 FUNDED ......... . 02/22/2026 . | MBS PAYDOUN ... e | .. ..903,506 |.... (1,516) |.... . 09/07/2027 . [2.B PL ..
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 9,825,744 9,825,744 9,764,378 9,675,316 9,046 9,046 9,834,986 (9,244) XXX XXX
..610331-AA-8_JMONROE CAPITAL ABS FUNDING NCAF 21-1 ......... [. 01/22/2026 . TMBS PAYDOUN ....vovvveervcennnens | TR 17,108 |............ 17,108 |.......c.... 17,108 |............ LA O R AP AP APPPPPPPPPPR 1 (V[ (SR RN . 04/22/2031 . [1.F FE ....
1319999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-
liquidating - equity backed securities (unaffiliated) 17,108 17,108 17,108 XXX XXX
..55026C-AA-5 |BREN_2022-1-A ..... .. |- 01/30/2026 . MBS PAYDOIN .... 36,849 36,842 36,708 . 07/31/2062 . [1.G FE ....
..61947B-AA-1 | MOSAIC SOLAR LOAN % . . 03/20/2026 . | MBS PAYDOMN . .2,518 . 2,433 2,509 |. . 04/22/2052 . (1.G FE ....
..69464@-AA-0 | PRC EQUIPMENT FUNDING SPE 2024 LLC . . 03/15/2026 . | VARIOUS ... ..103,090 ..103,090 |. ..103,090 |. . 04/15/2033 . [1.A PL ....
..757204-AA-0 | REDAPTIVE EAAS ISSUER 2025-1 LLC . . 03/25/2026 . | MBS PAYDOMN . 31,627 31,625 |. 31,502 |. . 03/25/2042 . (1.F FE ....
..757204-AB-8 | REDAPTIVE EAAS ISSUER 2025-1 LLC . . 03/25/2026 . | MBS PAYDOUN .... ...19,185 ...19,184 |............ 19,090 |.... . 03/25/2042 . (2.C FE ....
..78433X-AA-8 | STONEPEAK AVIATION LOAN TRUST SALT_21-1 ..... . 03/15/2026 . | MBS PAYDOUN ... ... 3,340 3,340 i 3,397 |, . 02/28/2083 . [1.C FE ....
..78433X-AB-6 | STONEPEAK AVIATION LOAN TRUST SALT_21-1 . 03/15/2026 . | MBS PAYDOUN . .3,015 .3,015 | 3,012 | . 02/28/2033 . [1.F FE ....
.. 78475C-AA-3 | SSI 2025-1 . 02/10/2026 . | MBS PAYDOMN . 1,416 1,416 | 1,416 | . 07/27/2065 . [1.G FE ....
..78517M-AA-1 | PALMET 2025-2A . . |- 01/31/2026 . [MBS PAYDOIN .... ..42,724 . 04/30/2061 . [1.G FE ....
..785170-AA-2 | PALMET 2025-1A .....ovvvvvvnnninnnninniniiinniinnanss . 01/30/2026 . | MBS PAYDOUN ........coeeeeeeeeeiene fovvenennnnnnninnnnne fovnnnnnnn 12,946 |o..eeeeeeees 12,946 . 11/01/2060 . [1.G FE ....
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..830848-AA-5 | SKYLINE AIRCRAFT FINANCE LLC SKYAF_21-2 ..... . 03/17/2026 . | MBS PAYDOUN ... ... 15,569 ... 15,569 ...15,569 |[.... .. 15,569 |.. ....68 |.08/17/2033 . |[1.F Z .....
..867448-AA-6 | SUNNOVA SOL IX ISSUER LLC SNVA_25-P1 . . 01/30/2026 . | MBS PAYDOWN . 11,003 11,003 11,000 |. . 01/30/2060 . |1.G PL ...
..86745B-AA-2 [SNVA 2024-2A ......oovveiiiiiiinnnnns . 01/30/2026 . | MBS PAYDOUN . 80,338 80,313 |. . 07/30/2059 . |1.G FE ...
..86745N-AA-6 | SUNNOVA SOL ISSUER LLC SNVA_20-1A . 01/31/2026 . | MBS PAYDOWN . . 3,253 .3,253 | . 02/01/2085 . |1.D FE ...
..86745P-AA-1 [SNVA 2020-2 ...covveeneieeinnnnns . 01/31/2026 . | MBS PAYDOUN . .4,683 | . 11/01/2055 . |1.F FE ...
..867450-AA-9 |HELIOS ISSUER LLC SNVA_21-1 . . 01/30/2026 . | MBS PAYDOWN . 24,042 |. . 04/28/2056 . |1.D FE ...
..86745X-AA-4 | SUNNOVA SOL V ISSUER LLC SNVA_23-1 . . 01/30/2026 . | MBS PAYDOUN . ....866 | . 04/30/2058 . |1.G FE ...
..86771B-AA-9 [ SUNRN 2024-2A . 01/30/2026 . | MBS PAYDOUN ... .8,9% |.... . 07/30/2059 . |1.E FE ...
. 86771B-AB-7 [ SUNRN 2024-2A . 01/30/2026 . | MBS PAYDOUN ... ...36,465 |.... . 07/30/2059 . |1.E FE ...
..86771P-AB-6 | SUNRN 2025-1A . 01/30/2026 . | MBS PAYDOWN . L7,075 ). . 04/30/2060 . |1.F FE ...
..86772D-AA-4 [ SUNRN_18-1-A ... . 01/30/2026 . | MBS PAYDOUN . 14,619 |. . 04/30/2049 . |1.E FE ...
..86772H-AA-5 | SUNRUN DEMETER ISSUER LLC SUNRN_2021-2A ...... . 01/30/2026 . | MBS PAYDOUN .... .. 1,368 ... . 01/30/2057 . |1.F FE ...
..86772R-AA-3 | SUNRUN DEMETER ISSUER LLC SUNRN_22-1 ... |- 01/30/2026 . | MBS PAYDOIN ... 18,323 |.... . 07/30/2057 . |1.G FE ...
..86773A-AB-7 | SUNRN_24-3A-A2 .... . 01/30/2026 . | MBS PAYDOWN . 553 ) . 10/30/2059 . |1.E FE ...
..86773H-AA-4 [ SUNRN 2025-3A ..... . 01/30/2026 . | MBS PAYDOUN . .8,544 |. . 01/31/2061 . |1.G FE ...
..86773P-AA-6 | SUNRUN CALLISTO SUNRN_19-1 . 03/30/2026 . | MBS PAYDOWN . .4,672 | . 06/30/2054 . |1.D FE ...
..867730-AA-4 [ SUNRUN VULCAN ISSUER LLC SUNRN_21-1A . 01/30/2026 . | MBS PAYDOUN . . 01/30/2052 . |1.F FE ...
..867976-AA-0 [ STRONG 2025-1 ..... . 03/28/2026 . | VARIOUS . . 12/28/2085 . |[1.E PL ...
..867976-AB-8 [ STRONG 2025-1 . 03/28/2026 . | VARIOUS . . 12/28/2055 . |[1.E PL ...
..87252X-AA-7 | TIPS_26-1 . . 03/25/2026 . | MBS PAYDOWN . . 10/25/2055 . |1.G FE ...
..87252X-AB-5 |TIPS_25-1 .... . 03/25/2026 . | MBS PAYDOWN . . 10/25/2055 . |2.C FE ...
..887921-AA-2 | TIP SOLAR ABS = . 03/25/2026 . | MBS PAYDOWN . . 12/27/2055 . |1.G FE ...
..887921-AB-0 [TIP SOLAR ABS ISSUER LLC TIP_25-2 .. .. |- 03/25/2026 . [MBS PAYDOWN .... .. . 12/27/2055 . |2.C FE ...
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 704,106 696,577 702,502 704,106 XXX XXX
..127656-AA-4 | CAERUS UINTA ABS | LLC CAERUS_23 . ... |- 03/28/2026 . | VARIOUS ... 50,168 s e 50,004 ... ..50,168 |.. . 04/30/2040 . |1.G PL ..
..12809*-AA-6 |CF SOFI TRUST VFN2501 SOFI_25-1 . 03/15/2026 . | MBS PAYDOWN . ..690,100 . 690,100 |. . 690,100 |. 690, 100 . 09/18/2035 . |[1.A PL ..
..12809*-AB-4 [CF SOFI TRUST VFN2501 SOFI_25-1 . 03/15/2026 . | MBS PAYDOWN . 97,091 97,091 |. 97,091 . 09/18/2035 . |[1.CPL ..
..12809*-AC-2 |CF SOFI TRUST VFN2501 SOFI_25-1 . 03/15/2026 . | MBS PAYDOWN . 66,217 66,217 |. 66,217 . 09/18/2035 . |1.F PL ..
..12809*-AD-0 |CF SOFI TRUST VFN2501 SOFI_25-1 . 03/15/2026 . | MBS PAYDOWN . 67,944 67,944 | 67,944 | . 09/18/2035 . |2.B PL ..
..12814#-AA-5 |CF PL TRUST 2502 SOFI_25-2 .......ccevvuuureeenn . 03/01/2026 . | MBS PAYDOUN ... .. 157,563 |...........157,563 |........... 157,563 |.... 157,563 . 12/30/2035 . |[1.A Z .....
SECURITY CALLED
..14054*-AA-4 | CAPITALE HAM SPV LLC 2025-1 CHAM_25-1 ........ . 03/20/2026 . | .euuuiiiiiiiiieiiiiieeeeinnies [eeeeeeeeieeees [eeeeeeen. 43,666 [l 43,666 |........... 44,482 | 42,087 [ e B) [ e B) e e . 05/20/2060 . |1.CPL ....
..14054*-AB-2 | CAPITALE HAM SPV LLC 2025-1 CHAM_25-1 ........ . 03/20/2026 . . 05/20/2060 . |1.F PL ....
..14054*-AC-0 | CAPITALE HAM SPV LLC 2025-1 CHAM_25-1 ........ . 03/20/2026 . . 05/20/2060 .|2.B Z .....
..14054*-AD-8 | CAPITALE HAM SPV LLC 2025-1 CHAM_25-1 . |- 03/20/2026 . . 05/20/2060 . |3.B PL ..
..233046-A0-4 |DB MASTER FINANCE LLC DNKN_21-1A . 02/20/2026 . | MBS PAYDOWN . . 11/20/2051 . |2.B FE ..
..233046-AS-0 |DB MASTER FINANCE LLC DNKN_21-1A . 02/20/2026 . | MBS PAYDOWN . . 11/20/2051 . |2.B FE ..
..25512V-AA-7 [DIVERSIFIED ABS PHASE VI LLC ... . 03/28/2026 . | VARIOUS ... . 11/28/2039 . |2.A FE ..
..26209X-AA-9 | DRIVEN BRANDS FUNDING LLC HONK_20-1A . . 01/20/2026 . | MBS PAYDOWN . . 07/20/2050 . |2.C FE ..
..26209X-AC-5 |DRIVEN BRANDS FUNDING LLC HONK_20-2A . . 01/20/2026 . | MBS PAYDOWN . . 01/20/2051 . |2.C FE ..
..26209X-AK-7 [HONK 2025-1A ....ceovrenniiieininnnns . 01/20/2026 . | MBS PAYDOWN . . 10/20/2055 . |2.C FE ..
..294760-AB-2 |EQV ABS ISSUER | LLC EQV_25-1A . 03/15/2026 . | MBS PAYDOWN . N . 12/15/2040 . |[1.G PL ..
..302704-AA-9 | FLYIIH_24-1-A ... . 03/25/2026 . | MBS PAYDOWN . ..209,389 |. . 08/25/2044 . |1.F PL ..
..302704-AB-7 |FLYWH_24-1-B . 03/25/2026 . | MBS PAYDOWN . 67,587 |. . 08/25/2044 . |2.B PL ..
..380241-AC-3 | GODDARD FUNDING ) . . 01/30/2026 . | MBS PAYDOWN . 17,938 |. . 10/30/2054 . |2.C FE ..
..389470-AA-3 | GRAYROCK FUND IV ABS ISSUER 2026-2 . . 03/15/2026 . | MBS PAYDOWN . .7,261 | . 02/15/2041 . |2.B Z .....
..45029*-AA-0 [ ISPC FINANCING TRUST ISPC_25-1 . 03/15/2026 . | MBS PAYDOUN ... R . 10/17/2044 . |1.F PL ..
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SECURITY CALLED AT 100.00000000
..476681-AA-9 | JERSEY MIKES FUNDING LLC JMIKE_19-1A ......... B Y O < T IO (o7 < - T O - 1[0 T N 756,673 |oooeeeeieiiieees e L/ O RSN L/ T RSN 757,380 [oeveeiiiiiiiinns e 7,005 |...oeenes 7,005 [oueeiinnnnne 7,907 |. 02/15/2050 . (2.B FE ....
..476681-AB-7 | JERSEY MIKES FUNDING LLC JMIKE_2021-1 ........ . 02/09/2026 . . 197,000 |.... 197,000 |.. 1,329 |. 02/15/2052 . |2.B FE ..
..476681-AD-3 | JERSEY MIKES FUNDING LLC JMIKE_24-1 . 02/15/2026 . | MBS PAYDOMN . .... 37 |. 02/16/2085 . [2.B FE ..
..53049B-AA-6 | LAIPW_23-NG-1B-A . |- 03/25/2026 . (MBS PAYDOIN .... 6,028 |. 08/25/2048 . 1.F PL ..
..53049B-AB-4 | LAIPW_23-NG-1B-B ... . |- 01/25/2026 . (MBS PAYDOIN .... ...105 |. 08/25/2048 . [2.B PL ..
..554298-AA-3 | MSP 2025-1 MSP_25-1 . 03/25/2026 . | MBS PAYDOUN .... 2,233 |. 02/25/2055 . |1.A PL ..
SECURITY CALLED AT 100.00000000
..62481@-AA-4 | MSP 2026-1 CASL_26-1 .. . 03/25/2026 . . 02/26/2046 . [1.A PL .
..62481@-AB-2 | MSP 2026-1 CASL_26-1 ........evvvvrvvrnnnnnnnnnnnns . 03/25/2026 . | .vvvvvrnnnnnniniiniiiiniiiinniinninnnnn feieneinienieiiinen oo 15,889 18,550 [ 15,582 [ [ e ()] R R (2] R RS 16,578 [ovvvvvvvviviinnn foniininnns (1)) R (1)) O 101 |. 02/26/2046 . |1.A PL .
..69464#-AA-8 | PRC EQUIPMENT FUNDING SPE 2025 PRC_25-2 ...... . 03/16/2026 . | .evvvvrnnnnnnnninnnniinnnnnnnnnninnnens e foeennnnn 27,1980 [ 27,198 [l 27,198 e, LS O PPN (S R R R P T O O R N 123 [. 07/15/2033 . |1.A PL ..
..69464#-AB-6 | PRC EQUIPMENT FUNDING SPE 2025 PRC_25-2 ...... . 03/16/2026 . . 07/15/2033 . [1.F PL ..
..74166Y-AC-4 | PRIMROSE SCHOOLS PROSE_22-1 .. . 01/30/2026 . | MBS PAYDOMN . . 04/30/2052 . [2.B FE ..
..74166Y-AE-0 |PROSE_25-1A-A2 ............... . 01/30/2026 . | MBS PAYDOUN . . 07/30/2085 . (2.B FE ..
..74628A-AA-2 | PURENEST ABS ISSUER LLC 2025-1 ... . |- 03/05/2026 . | MBS PAYDOWN ... . 04/05/2040 . [1.G PL ..
..805896-AC-3 | SCANDERE SUPRA 11 SPV LLC SCSPRA_25-1 ........ . 03/20/2026 . | VARIOUS .. (533) . 09/22/2053 . (1.B PL ..
..83546D-AG-3 | SONIC CAPITAL LLC SONIC_20-1A .. . 03/20/2026 . | MBS PAYDOMN . . 01/20/2050 . [2.B FE ..
..83546D-AN-8 | SONIC CAPITAL LLC SONIC_21-1 . 03/20/2026 . | MBS PAYDOUN . . 08/21/2051 . 2.B FE ..
..83546D-A0-1 | SONIC CAPITAL LLC SONIC_21-1 . 03/20/2026 . | MBS PAYDOMN . . 08/21/2051 . 2.B FE ..
..864300-AA-6 | SUBWAY 2024-1A . . 01/30/2026 . | MBS PAYDOUN . . 07/30/2054 . 2.B FE ..
..864300-AC-2 | SUBWAY 2024-1A . . 01/30/2026 . | MBS PAYDOMN . . 07/30/2054 . 2.B FE ..
..88240T-AA-9 | TEXAS ELECTRIC MARKET STABILIZATION FUND .... [. 02/01/2026 . |MBS PAYDOWN . . 08/01/2036 . [1.A FE ..
..00319T-AA-1 |UOG ABS ISSUER | LLC URBAN_23 .. . 03/05/2026 . | MBS PAYDOMN . K . 06/05/2040 . [2.A Z .....
..92892D-AA-7 | WAMMT25-RN1 LLC WAMMT_25-RN1 . 03/25/2026 . | MBS PAYDOUN . ..863,777 . 863,777 ..912,194 |. 863,777 . 09/01/2065 . [1.A PL ..
..92892D-AB-5 | WAMMT25-RN1 LLC WAMMT_25-RN1 . 03/25/2026 . | MBS PAYDOMN . 89,743 89,743 93,420 |. 89,743 . 09/01/2065 . [1.C PL ..
..92892D-AC-3 | WAMMT25-RN1 LLC WAMMT_25-RN1 . 03/25/2026 . | MBS PAYDOUN . 78,525 80,172 |. . 09/01/2065 . [1.G PL ..
..92892D-AD-1 | WAMMT25-RN1 LLC WAMMT_25-RN1 . 03/25/2026 . | MBS PAYDOMN . 47,722 |. . 09/01/2065 . [2.C
..92892D-AE-9 | WAMMT25-RN1 LLC WAMMT_25-RN1 . 03/25/2026 . | MBS PAYDOUN . 16,724 |. . 09/01/2065 . (3.
..92892D-AF-6 | WAMMT25-RN1 LLC WAMMT_25-RN1 . 03/25/2026 . | MBS PAYDOMN . .5,05 |. . 09/01/2065 . (4.
..92892D-AG-4 | WAMMT25-RN1 LLC WAMMT_25-RN1 . 03/25/2026 . | MBS PAYDOUN . .5,173 | . 09/01/2065 .
..95058X-AK-4 | WENDYS FUNDING LLC WEN_21-1A . 03/15/2026 . | MBS PAYDOMN . .3,389 |. . 06/15/2051 .
..95058X-AM-0 | WENDYS FUNDING LLC WEN_22-1 .... . |- 03/15/2026 . (MBS PAYDOIN .... 1,013 . 03/15/2062 .
..95058X-AP-3 | IENDYS FUNDING LLC WEN_22-1 . |- 03/15/2026 . (MBS PAYDOIN .... ... 1,931 . 03/15/2052 .
..977701-AE-1 | WOLF ENERGY ASSET ISSUER 2025-1 . 03/25/2026 . | MBS PAYDOUN . 64,781 |. . 07/25/2050 .
..977701-AG-6 |WOLF ENERGY ASSET ISSUER 2025-1 . 03/25/2026 . | MBS PAYDOMN . . 4,462 |. . 07/25/2050 .
..98920M-AA-0 | ZAXBY 21-1A ..eevvvviiiiiiiiiiiieees .. |. 01/30/2026 . [ MBS PAYDOWN ... .. ....4,625 |.... . 07/31/2061 .
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 4,743,107 4,743,107 4,753,876 4,615,810 875 875 4,737,879 5,228 5,228 52,952 XXX
..00255J-AB-6 | APOLLO AVIATION SECURITIZATION EQUITY TR .... [. 03/16/2026 . |MBS PAYDOWN ... .3, ....3,906 |.... 3,905 |.. . 05/17/2049 . [1.G FE ..
..07359B-AA-5 | BEACN_2021-1-A .......ovvmmmninninnnnnnnnnns . 03/20/2026 . | MBS PAYDOUN . 16,275 . 10/22/2046 . [1.F FE ..
..12510H-AL-4 | CAPITAL AUTOMOTIVE REIT CAUTO_21-1A . 03/15/2026 . | MBS PAYDOMN . 1,747 . 08/15/2051 . [1.A FE ..
.. 12510H-AM-2 | CAPITAL AUTOMOTIVE REIT CAUTO_21-1A .......... . 03/15/2026 . | MBS PAYDOUN .... ... 469 |.. . 08/15/2051 . [1.E FE ..
.. 12510H-AV-2 | CAUTO 2024-2A . |- 03/15/2026 . | MBS PAYDOWN ... ....500 |.. . 05/15/2054 . [1.A FE ..
.. 12510H-AX-8 | CAUTO 2024-2A ..... . 03/15/2026 . | MBS PAYDOUN . . 05/15/2054 . [1.E FE ..
.. 12565K-AA-5 | CLI FUNDING LLC CLIF_21-1A . 03/18/2026 . | MBS PAYDOMN . . 02/18/2046 . [1.F FE ..
.. 12665K-AE-7 | CLI FUNDING LLC CLIF_2022-1A ... . |- 03/18/2026 . (MBS PAYDOIN .... . 01/18/2047 . [1.F FE ..
.. 12571W-AG-8 | CLI FUNDING LLC CLIF_25-1 .... . 03/20/2026 . | MBS PAYDOUN ... . 06/21/2050 . [1.C FE ..
..12807C-AA-1 | CAI 2020-1A ................... . 03/25/2026 . | MBS PAYDOUN . . 09/25/2045 . [1.F FE ..
..30332Y-AG-6 | FIP MASTER FUNDING LLC FI_25-1 . 03/15/2026 . | MBS PAYDOUN ... . 10/15/2055 . [1.A FE ..
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..30332Y-AJ-0 [FIP MASTER FUNDING LLC FI_25-1 ... . |- 03/15/2026 . [MBS PAYDOWN .... .21 .. . 10/15/2055 . |1.C FE ....
..33767P-AA-6 | FIRSTKEY HOMES TRUST FKH_22-SFR2 . . 02/01/2026 . | MBS PAYDOWN . .5,286 . 07/19/2039 . |[1.A FE ....
..33938M-AA-7 |FLEXENTIAL ISSUER LLC FLX_21-1 . 03/31/2026 . | MBS PAYDOUN . 137,143 . 11/27/2051 . |1.G Z .....
..361528-AE-2 |GBX LEASING GBXL_26-1 ... . 03/20/2026 . | MBS PAYDOWN . . 02/22/2056 . |1.C FE ..
..36166V-AE-5 |GCI FUNDING | LLC GCI_21 . 03/18/2026 . | MBS PAYDOUN . . 06/18/2046 . |1.F FE ..
..36173X-AA-0 | GGAMMT _25-1A-A ... . 03/15/2026 . | MBS PAYDOWN . . 09/30/2060 . |1.G FE ..
..37556T-AA-4 | GHOST 2025-1A ..... . 03/15/2026 . | MBS PAYDOUN . . 03/15/2050 . |1.F FE ..
..37959P-AE-7 | GLOBAL SC FINANCE SRL SEACO_21-1A .. . |- 03/17/2026 . | MBS PAYDOUN ... . 04/17/2041 . |1.F FE ..
..37959P-AG-2 |GLOBAL SC FINANCE SRL SEACO_21-2 . . 03/17/2026 . | MBS PAYDOUN ... . 08/19/2041 . |1.F FE ..
..40496*-AA-5 |HLB LLC HLB_24-1 .... . 02/28/2026 . | MBS PAYDOWN . . 08/28/2029 . |[1.DPL ...
..40496%-AB-3 |HLB LLC HLB_24-1 . . 02/28/2026 . | MBS PAYDOUN . . 08/28/2029 . |[1.G PL ..
..40496*-AC-1 |HLB LLC HLB_24-1 .... . |- 0272172026 . [ VARIOUS . 04/24/2026 . |1.D Z .....
..40496*-AD-9 |HLB LLC HLB_24-1 .... . |- 02/21/2026 . [ VARIOUS . 04/24/2026 . |1.G Z .....
..40496*-AE-7 |HLB LLC HLB_24-1 . . 02/14/2026 . | MBS PAYDOWN . . 08/16/2027 . |1.F PL ..
..40496%-AF-4 |HLB LLC HLB_24-1 . . 02/14/2026 . | MBS PAYDOUN . . 08/16/2027 . |2.A PL ..
..40496*-AG-2 |HLB LLC HLB_24-1 . . 02/09/2026 . | MBS PAYDOWN . . 11/09/2027 . |[1.F PL ..
..40496%-AH-0 |HLB LLC HLB_24-1 . . 02/09/2026 . | MBS PAYDOWN . . 11/09/2027 . |2.A PL ..
..40496*-AJ-6 |HLB LLC HLB_24-1 . . 01/23/2026 . | MBS PAYDOWN . . 07/18/2029 . |[1.D PL ..
..40496%-AK-3 |HLB LLC HLB_24-1 . . 01/23/2026 . | MBS PAYDOUN . . 07/18/2029 . |[1.F PL ..
..40496*-AL-1 |HLB LLC HLB_24-1 . . 01/22/2026 . | MBS PAYDOWN . . 01/17/2030 . |[1.D PL ..
..40496%-AM-9 |HLB LLC HLB_24-1 . . 01/22/2026 . | MBS PAYDOUN . . 01/17/2030 . |[1.F PL ..
..40496*-AN-7 |HLB LLC HLB_24-1 . . 01/27/2026 . | MBS PAYDOWN . . 01/24/2028 . |[1.DPL ...
..40496*-AP-2 |HLB LLC HLB_24-1 .... . 01/27/2026 . | MBS PAYDOUN . . 01/24/2028 . |1.F PL ...
..437300-AA-4 |HOME PARTNERS OF AMERICA TRUST HPA_21-1 . 03/01/2026 . | MBS PAYDOWN . . 09/19/2041 . |1.A FE ..
..437300-AC-0 |HOME PARTNERS OF AMERICA TRUST HPA_21-1 ..... |. 02/01/2026 . |MBS PAYDOUN . . 09/19/2041 . |1.B FE ..
..437300-AE-6 |HOME PARTNERS OF AMERICA TRUST HPA_21-1 . 02/01/2026 . | MBS PAYDOWN . . 09/19/2041 . |1.E FE ..
..46658F-AB-0 | JBLU UT LENDING LLC JETBLUE_24-1 ... . 01/23/2026 . | MBS PAYDOUN . . 04/23/2028 . |2.A PL ...
..46658F-AC-8 [ JBLU UT LENDING LLC JETBLUE_24-1 . 03/20/2026 . | MBS PAYDOWN . . 12/20/2027 . |2.A PL ..
..46658F-AD-6 | JBLU UT LENDING LLC JETBLUE_24-1 ... . 01/23/2026 . | MBS PAYDOUN ... . 07/23/2036 . |2.A PL ..
..46658F-AE-4 | JBLU UT LENDING LLC JETBLUE_24-1 ... . 03/20/2026 . | MBS PAYDOUN .... . 06/20/2036 . |2.A PL ..
..46658F-AF-1 [ JBLU UT LENDING LLC JETBLUE_24-1 . 02/28/2026 . | MBS PAYDOUN . . 05/31/2036 . |2.A PL ..
..46658F-AG-9 [ JBLU UT LENDING LLC JETBLUE_24-1 . 02/28/2026 . | MBS PAYDOWN . . 05/31/2036 . |2.A PL ..
..46658F-AH-7 | JBLU UT LENDING LLC JETBLUE_24-1 ... . 02/28/2026 . | MBS PAYDOUN ... . 05/31/2036 . |2.A PL ..
..46658F-AJ-3 | JBLU UT LENDING LLC JETBLUE_24-1 ... . 02/28/2026 . | MBS PAYDOUN .... . 11/30/2029 . |2.A PL ..
..46658F-AK-0 | JBLU UT LENDING LLC JETBLUE_24-1 . 02/14/2026 . | MBS PAYDOUN . . 05/14/2029 . |2.A PL ..
..46658F-AL-8 [ JBLU UT LENDING LLC JETBLUE_24-1 . 02/14/2026 . | MBS PAYDOWN . . 11/14/2029 . |2.A PL ..
..46658F-AM-6 | JBLU UT LENDING LLC JETBLUE_24-1 ... . 02/14/2026 . | MBS PAYDOUN ... . 02/14/2030 . |2.A PL ..
..46658F-AN-4 | JBLU UT LENDING LLC JETBLUE_24-1 ... . 02/14/2026 . | MBS PAYDOUN .... . 05/14/2030 . |2.A PL ..
..46658F-AP-9 [ JBLU UT LENDING LLC JETBLUE_24-1 . 02/14/2026 . | MBS PAYDOUN . . 08/14/2036 . |2.A PL ..
..46658F-AQ-7 [ JBLU UT LENDING LLC JETBLUE_24-1 . 02/14/2026 . | MBS PAYDOWN . . 11/14/2036 . |2.A PL ..
..46658F-AR-5 | JBLU UT LENDING LLC JETBLUE_24-1 . 02/14/2026 . | MBS PAYDOUN . . 11/14/2029 . |2.A PL ..
..46658F-AS-3 [ JBLU UT LENDING LLC JETBLUE_24-1 . 02/14/2026 . | MBS PAYDOWN . . 11/14/2036 . |2.A PL ..
..46658F-AT-1 [ JBLU UT LENDING LLC JETBLUE_24-1 . 02/14/2026 . | MBS PAYDOUN . . 11/14/2036 . |2.A PL ..
..46658F-AU-8 | JBLU UT LENDING LLC JETBLUE_24-1 ... . 02/14/2026 . | MBS PAYDOWN . . 11/14/2036 . |2.A PL ..
..67181D-AJ-0 |OAK STREET INVESTMENT GRADE NET LEASE FU .... |. 03/20/2026 . |MBS PAYDOUN . . 11/20/2051 . |1.C FE ..
..67181D-AK-7 |OAK STREET INVESTMENT GRADE NET LEASE FU .... |. 03/20/2026 . |MBS PAYDOWN . . 11/20/2051 . |1.C FE ...
..67190A-AA-4 | OAKIG_21-1A-A1 ... . 03/20/2026 . | MBS PAYDOWN . . 01/20/2051 . |1.C FE ...
..71711G-AA-3 | PHNTOM_26-1-A . 03/15/2026 . | MBS PAYDOWN . . 01/17/2051 . |1.F FE ..
..74333V-AA-2 | PROGRESS RESIDENTIAL TRUST PROG_21-SFR3 . 01/01/2026 . | MBS PAYDOUN . . 05/19/2038 . |1.A FE ..
.. T4334N-AA-9 | PROGRESS RESIDENTIAL TRUST PROG_25-SFR1 . 02/01/2026 . | MBS PAYDOWN . . 02/20/2042 . |1.A FE ..
.. 78449A-AA-0 [ SLAM LTD SLAM_21-1 o.orieiiiiie e . 03/15/2026 . | MBS PAYDOUN ... . 06/15/2046 . |1.F FE ..
SECURITY CALLED AT 100.00000000
..78520E-AE-6 | SABEY DATA CENTERS SDCP_23-1 ......cevvunireennee L 02/04/2026 . | .euunniiiiiiiiieeiiiii i [ feeeeeeens 25,000 f[ooeeeeene. 25,000 |...cceennnns 24,990 ... 28,997 e e e [ [ [ 28,997 [ooeiiiiiiiis o I IO KT PO 265 |. 04/20/2048 . |1.F FE ..
..82667C-AA-3 [SRL SRL_21-1 . ievvvuiiiiiiiiiiiiiiiiiinieeceenans . 03/17/2026 . |MBS PAYDONN ....oovvvvvvvvnnniniinnn Jovennnnniinnninnnnns forniiiinnnns 3,787 [oiiiiiinnnns 3,787 |iveeennnnnns 3,785 |ivvvennnnnns 3,783 |iviviiiiiiiinn oevinniiinnns L PP FTTTTOOUUPTII 4 | e RN T O P AT PPN AT OPPPTIIN 14 ). 08/17/2051 . |1.C FE .
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..82667C-AC-9 |SIGNAL RAIL | LLC SRL_24-1 . |- 03/15/2026 . | MBS PAYDOWN ... ) [ .1 ....515 |.. . 05/18/2054 . [1.C FE ....

..83438L-AA-9 | SOLRR AIRCRAFT LLC SOLRR_21-1 .. . 03/15/2026 . | MBS PAYDOUN .... . 4,151 4,155 |.. . 10/15/2046 . [1.E FE ....

SECURITY CALLED AT 100.00000000
..85236K-AE-2 | STACK INFRASTRUCTURE ISSUER LLC SIDC_21- .... |. 03/03/2026 . |..eeeeeeerrnireeiiniiiieeeeeiiieeeeees oo s 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |ooeeeeeiiiiiiees e o e o o 2,000,000 . 03/26/2046 . (1.G FE ....
SECURITY CALLED AT 100.00000000
..85236K-AF-9 | STACK INFRASTRUCTURE ISSUER LLC SIDC_23- .... |. 03/03/2026 . [..eeeeeerunneeeiiiiiiieeeeeiiineeeees oo e 312,000 |...........312,000 |...........305,847 |........... RIS (77 R R 216 [ooeeeiiiiniinins o 216 | e 309,238 . 03/25/2048 . 1.G FE ..
..86190B-AA-2 | STORE MASTER FUNDING LLC STR_21-1A . . |- 03/20/2026 . | MBS PAYDOUN ... .... 650 ....649 |.... .1 .650 |.. . 06/20/2051 . [1.A FE ..
..86190B-AC-8 | STORE MASTER FUNDING LLC STR_21-1A . . 03/20/2026 . | MBS PAYDOUN . . 250 . 06/20/2051 . [1.C FE ..
..86212X-AF-7 | STORE MASTER FUNDING LLC STR_23-1 . 03/20/2026 . | MBS PAYDOMN . 13,250 . 06/20/2053 . [1.A FE ..
..872480-AA-6 | TIF FUNDING I LLC TIF_20-1A . 03/20/2026 . | MBS PAYDOUN . 15,560 . 08/21/2045 . [1.F FE ..
..87267C-AA-6 | TRP_21-1 ... . 03/17/2026 . | MBS PAYDOMN . ..9,890 . 06/19/2051 . [1.F FE ..
..88035K-AC-3 | TENET EQUITY FUNDING TENET_25-1 .. . 03/20/2026 . | MBS PAYDOUN . .2 . 10/20/2085 . 1.C FE ..
..88315L-AL-2 | TEXTAINER MARINE CONTAINERS VII LTD TMCL . 03/20/2026 . | MBS PAYDOMN . 31,600 . 02/20/2046 . [1.F FE ..
..88315L-AQ-1 | TEXTAINER MARINE CONTAINERS VII LTD TMCL .... [. 03/20/2026 . |MBS PAYDOWN . 34,000 . 04/20/2046 . [1.F FE ..
..88315L-AS-7 | TEXTAINER MARINE CONTAINERS LIMITED TMCL . 03/20/2026 . | MBS PAYDOMN . 21,333 . 08/20/2046 . 1.F FE ..
..88655A-AA-8 | TIF 2024-1A ................... . 03/20/2026 . | MBS PAYDOUN . 26,250 . 04/20/2049 . [1.C FE ...
..89609M-AA-7 | TRIBUTE RAIL LLC TRP_22-1 . . 03/17/2026 . | MBS PAYDOMN . 35,872 . 05/17/2052 . [1.F FE ..
..89617F-AA-2 | TCN 2026-SFR2 ..... . 01/01/2026 . | MBS PAYDOUN . ..1,789 . 08/19/2044 . [1.A FE ...
..89617F-AB-0 | TCN 2025-SFR2 .. . 01/01/2026 . | MBS PAYDOMN . . 189 . 08/19/2044 . [1.D FE ...
..89617F-AC-8 | TCN 2026-SFR2 ..... . 01/01/2026 . | MBS PAYDOUN . . 189 . 08/19/2044 . [1.G FE ...
..89656G-AA-2 | TRINITY RAIL LEASING LP TRL_21-1A . 03/19/2026 . | MBS PAYDOMN . ..8,813 . 07/19/2051 . [1.C FE ...
..89656G-AC-8 | TRL 2024-1A ...cooeviiiiiiiiiiiiiiennn . 03/19/2026 . | MBS PAYDOUN . 10,739 . 05/19/2054 . [1.C FE ...
..89656R-AA-8 | TRINITY RAIL LEASING LP TRL_2022-1A .. . 03/19/2026 . | MBS PAYDOUN ... . 05/19/2052 . [1.F FE ...
..89657M-AA-8 | TRINITY RAIL LEASING LP TRL_26-1 . 03/19/2026 . | MBS PAYDOUN .... . 10/19/2085 . [1.C FE ...
..89680H-AE-2 | TRITON CONTAINER FINANCE LLC TCF_21-1 . 03/20/2026 . | MBS PAYDOMN . . 03/20/2046 . 1.F FE ..
..89683L-AA-8 | TRP_21-2-A .....cccooinnnnnnn . 03/17/2026 . | MBS PAYDOUN . . 06/20/2051 . [1.F FE ..
..903520-AD-6 |USQ RAIL | LLC STEAM_21-1 . . 03/28/2026 . | MBS PAYDOUN ... . 02/28/2051 . [1.F FE ..
..92212K-AE-6 | VANTAGE DATA CENTERS LLC VDC_23-1 ............. . 01/01/2026 . | PRIOR YEAR INCOME .. . 03/16/2048 . [1.G FE ..
..97063R-AA-8 |WILLIS ENGINE SECURITIZATION TRUST WESTF . 03/15/2026 . | MBS PAYDOUN .... K . 06/15/2050 . [1.F FE ..
..97064G-AA-1 |WESTF_21-A-A ............ . 03/15/2026 . | MBS PAYDOUN . . 8,856 .8,855 |. K .47 |. 05/15/2046 . [1.F FE ..
..Y5008*-AA-2 | KNAUSEN HOLDING LLC ... .. |. 01/15/2026 . | MBS PAYDOWN ... .... 187,500 ... 187,500 |.......... 187,500 |.... 187,500 |.. 2,667 |. 07/15/2027 . [2.B FE ..
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full

analysis - lease-backed securities - full analysis (unaffiliated) 3,955, 152 3,955,152 3,927,994 3,940,301 5,604 5,604 3,952,387 2,765 2,765 30,466 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 89,283,977 89,284,717 89,088,507 86,369,410 158,660 158,660 89,284,091 (117) (117) 1,639,704 XXX XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX
1909999997. Total - asset-backed securities - Part 4 89,283,977 89,284,717 89,088,507 86,369,410 158,660 158,660 89,284,091 (117) (117) 1,639,704 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 89,283,977 89,284,717 89,088,507 86,369,410 158,660 158,660 89,284,091 (117) (117) 1,639,704 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 239,908,549 240,604,394 243,749,538 237,633,957 66,977 66,977 450,470 240,973,047 (476, 196) (635,005) | (1,111,201) 3,804,574 XXX XXX
4509999997. Total - preferred stocks - Part 4 XXX XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks XXX XXX XXX
5989999997. Total - common stocks - Part 4 XXX XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks XXX XXX XXX
5999999999. Total - preferred and common stocks XXX XXX XXX
60099999909 - Totals 239,908,549 XXX 243,749,538 237,633,957 66,977 66,977 450,470 240,973,047 (476, 196) (635,005) | (1,111,201) 3,804,574 XXX XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - purchased options - hedging other XXX 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
0479999999. Total purchased options - collars XXX XXX XXX
0489999999. Total purchased options - other XXX XXX XXX
0499999999. Total purchased options XXX 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
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
BNL26U3G1 - OTC Fixed Income Portfolio Interest Chicago Mercantile
Interest Rate SHap ... | cververereererieerierenens Dl e Rate........... Exchange ............ 549300LCOFLSSVFFRG4 . 04/29/2024 |. 05/01/2026 |..v.vvvvevevias fonee 100,000,000 [.....4.90/(SOFR) |++vvvvevvevereres forererererieienans forverenes 278,558 |.......... 91,569 [.vovereeres [orernnns 91,569 |....... (285,410)..vceveveeeerees [ o o 145,665 [N/A ...... BO3T eovreene
BNL2B8GX3 - SHP: 0IS
3.800600 6/30/2027 SOF|Fixed Income Portfolio Interest Chicago Mercantile
...................................................... D1 ............ |Rate........... [Exchange ............ 549300LCO2FLSSVFFR64 |. 02/28/2025 |.06/30/2027 |...........ccevr [-.....40,000,000 |.....3.80/(SOFR) [eeuueeeemmmmmnnns Joemmmmmneeeemmnnn fooeeeeeennn 4,437 | 45,928 [ s | 45,928 [l (214,038)]. e oo [ [ eeeenn 228,469 (N/A ... [BO3T ............
BNL2B8H04 - SWP: OIS
3.860130 12/31/2026  [Fixed Income Portfolio Interest Chicago Mercantile
SOF vveveeeeeeveeieees [ eeereeee e Dl e Rate........... Exchange ............ 549300LCO2FLSSVFFR64 . 02/28/2025 |. 12/31/2026 |.vvvevevvrvans |ounine 50,000,000 .....3.86/(SOFR) |-+.vvvevererenns fovrirrereieiens v 17,563 |ovvnee 46,416 | v [ 46,416 |....... (160,492)[....veveeveveers [ o o 216,926 |N/A ...... BO3T eovreene
BNL2B8GUI - SWP: OIS
3.945400 6/30/2026 SOF | Fixed Income Portfolio Interest Chicago Mercantile
...................................................... D1 ............ |Rate........... [Exchange ............ 549300LCO2FLSSVFFR64 |. 02/28/2025 |.06/30/2026 |............ccer [......50,000,000 |.....3.95/(SOFR) [+euueeeeemmmmnnns Joemmmmmnneeemmnnn foeeeeeeen 28,647 | 19,612 [ s e 19,612 [ (49,801 oo [ [oeeennn 124,786 (N/A ... [BO3T ...
BNL2GCHA3 - SIIP: USD
3.525630 11/30/2026  |Fixed Income Portfolio Interest Chicago Mercantile
SOF .iiiiiveiiiiiiiiiis | i [0 I Rate........... Exchange ............ 549300LC02FLSSVFFR64  |. 01/29/2026 |. 11/30/2026 |.......oevvveen fonnns 100,000,000]..... 3.58/(SOFR) [.vvvvvnnvrrvnnnn fooneiiiiinniininns fovennnnns (22,534)....... (126,212)] cevveneeen o (126,212)|....... (126, 212)].. v v fooniiiiniiinies Joneans 409,051 [N/A ...... BO31 ...eevnnnnns
1119999999. Subtotal - swaps - hedging other - interest rate 301,671 77,313 | XXX 77,313 (835,753) 1,119,897 | XXX XXX
1169999999. Subtotal - swaps - hedging other 301,671 77,313 | XXX 77,313 (835,753) 1,119,897 | XXX XXX
1229999999. Subtotal - swaps - replication XXX XXX XXX
1289999999. Subtotal - swaps - income generation XXX XXX XXX
1349999999. Subtotal - swaps - other XXX XXX XXX
1359999999. Total swaps - interest rate 301,671 77,313 | XXX 77,313 (835,753) 1,119,897 | XXX XXX
1369999999. Total swaps - credit default XXX XXX XXX
1379999999. Total swaps - foreign exchange XXX XXX XXX
1389999999. Total swaps - total return XXX XXX XXX
1399999999. Total swaps - other XXX XXX XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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)
1409999999. Total swaps 301,671 77,313 | XXX 77,313 (835,753) 1,119,897 | XXX XXX
1479999999. Subtotal - forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments XXX XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - hedging other 301,671 77,313 | XXX 77,313 (835,753) 1,119,897 | XXX XXX
1719999999. Subtotal - replication XXX XXX XXX
1729999999. Subtotal - income generation XXX XXX XXX
1739999999. Subtotal - other XXX XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives XXX XXX XXX
1759999999 - Totals 301,671 77,313 XXX 77,313 (835,753) 1,119,897 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
1[0 L0 T € B e L - PP
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

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
633,572 203,524 (126,212) 203,524 (126,212) 1,119,8% 563,636

0899999999. Aggregate sum of central clearinghouses (excluding exchange traded)

633,572

203,524

(126,212)

203,524

(126,212)

1,119,8%

0999999999 - Gross totals 563,636
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 203,524 (126,212)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

RBC CAPITAL MARKETS LLC .

549300LCO2FLSSVFFR64 ..

Cash Col lateral .

982,785

982,785 |..

0199999999 - Total

982,785

982,785 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

633,572

Voo

0299999999 - Total

633,572




STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *
BANK OF AMERICA, CHICAGD, IL oiieiecirieccens forceeesseenens foreeeneneee [oeenenmeeisieniesees feemernenseessneiens Joeeeeeeeennenns 3,609 o 3,659
BANK OF AMERICA, . CHICAGO,
BANK OF AMERICA, CHICAGO,
BANK OF AMERICA, CHICAGO,
BANK OF AMERICA, ... CHICAGO,
BANK OF AMERICA, . CHICAGO,
BANK OF AMERICA, CHICAGO,
BANK OF AMERICA, CHICAGO,
BANK OF AMERICA, CHICAGO,
BANK OF NEW YORK MELLON NEW YORK,
BANK OF NEW YORK MELLON NEW YORK,
BANK OF NEW YORK MELLON NEW YORK,
JPMORGAN CHASE BANK, NA NEW YORK,

BANK OF AMERICA, CHICAGD, IL oo e femmemmeens [ oo [ 280 [ 9,805 [ | XXX.
BANK OF AMERICA, . CHICAGO, ceveeeee (4,724,756) | XXX.
BANK OF AMERICA, CHICAGO, IL oieiiciciiciicns [ e oeeeeieeeiciciicieies. Joeveeveievcncsenenes. Joevvcereeeenn. 809,346 |ooviiiiinn (97,168)) ... (2,417,223) . XXX.
BANK OF AMERICA, CHICAGOD, TL eoeiciciciicns [ o oeeeeeieieeeiceieieies. Joeveeeenieieveieienes Joeeveeveeeeees (18,198) i (16,185) | (14,944)] . XXX.
BANK OF AMERICA, ... CHICAGO, IL . , ... (61,703) . . XXX.
BANK OF AMERICA, . CHICAGO, IL . .... (240,685)|............. (285,840)|............. (273,816)[..XXX.

BANK OF AMERICA, . CHICAGO, IL . .. IO (77,333,547) (66,995,299)..XXX.
, CHICAGO, . .. IO (33,299,095))|........ (34,978,815)|........ (35,650, 108)|..XXX.
BANK OF NEW YORK MELLON NEW YORK, B - (1,288,250)|.......... (3,288,455)|.......... (1,597, 148)]..XXX.
BANK OF AMERICA, CHICAGO, ....(9,541) ..

BANK OF AMERICA, . CHICAGO,
BANK OF AMERICA, CHICAGO,
BANK OF AMERICA, CHICAGO,
BANK OF AMERICA, ... CHICAGO,
BANK OF AMERICA, . CHICAGO,

BANK OF AMERICA. . CHICAGO.

BANK OF AMERICA, CHICAGO, R ... (423,995)

BANK OF NEW YORK MELLON ........ NEW YORK, R (154,590)

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo Joeeeeeeeeee Jeeeeeeeenees foeeeeeeeeeeeeeccee feoeeeeeeeceeeeeeeees o 935,523
Germany,

DEUTSCHE BANK ...oeieeeeciceiiiris s e seseeeeesnnenensns Jeerenesssssens [rresenenens [oereeeiesinissisieees [oerererenesisisseeiees foreneseneenenns 610,162
Germany,

DEUTSCHE BANK ....oiciciiciics cieieeeeseiseiseissessissssssensenns [oeeresnesnessssnes freseerninnes [roemememcmicmiciicinnns [oreeemseesessesssessesnns foeeeeeieeseeaeens 44,945

FEDERAL HOME LOAN BANK ......... PITTSBURGH, PA ...

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ....ccoovivininnnes
JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ....ccoovvivieinnnes
JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ...

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ...

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ...

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ...

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ...

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ...

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ...

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ...

JPMORGAN CHASE BANK, NA ........ NEW YORK, NY ..
JPMORGAN CHASE BANK, NA ........ NEW YORK, NY
WELLS FARGO .. ... LOS ANGELES,
WELLS FARGO .. ... LOS ANGELES,
WELLS FARGO .. ... LOS ANGELES,
WELLS FARGO .. ... LOS ANGELES,
WELLS FARGO .....covvevereiiiiecinanas LOS ANGELES, . .
ROYAL BANK OF CANADA ............. TORONTO, CANADA v oo [ [

ROYAL BANK OF CANADA .. ... TORONTO, CANADA . ... e .(6,235)
ROYAL BANK OF CANADA .. ... TORONTO, CANADA . ... e ....21,037
ROYAL BANK OF CANADA ............. TORONTO, CANADA
ROYAL BANK OF CANADA ............. TORONTO, CANADA
RBC INVESTOR SERVICES TRUST . TORONTO, CANADA
US Bank ......c.ocoevevveveiiein, Minneapolis, MN

0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (see
instructions) - open depositories XXX XXX XXX

0199999. Totals - open depositories XXX XXX (77,816,767) (89,540,567) (74,632,894) XXX

0299998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (see
instructions) - suspended depositories XXX XXX XXX

0299999. Totals - suspended depositories XXX XXX XXX

0399999. Total cash on deposit XXX XXX (77,816,767) (89,540,567) (74,632,894)[ XXX

0499999. Cash in company's office XXX XXX XXX XXX XXX

0599999. Total XXX XXX (77,816,767) (89,540,567) (74,632,894)| XxX

E13
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STATEMENT AS OF MARCH 31, 2026 OF THE LIFE INSURANCE COMPANY OF NORTH AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

TREASURY BILL .uvetestteseeteseteseetesetese s es et e s es e s et et s e st b e st es e b e st es et e bt e eb e e ke s e ke s e b e st b en et ese et en et ese s ene et enneteneenenesnenennes | eeereienreennees [orereeanes 03/16/2026 ..ovveves |ovreenereeiineeiiniereneennn3.640 [, 06/11/2026 ... 54,005,440 |..

TREASURY BILL .vuvveuteteseeteseeteseeseseesesessesessesesesesesessesessesese s ese et ese s es e s ese s ese s esesseseseesensesenssenessesessenessesessesensnsensesennssensssnnnsnes | nessenesseennenes [oeesniennes 03/04/2026 ..o oveverrerereeierreiereneennn3.614 [, 05/21/2026 .cvvevs |overeeeieesiee e 1,002,980 |..

TREASLRY BILL ... 03/06/2026 ....eeves |ovrvenereerireerenienenennes 3616 [ 06/04/2026 .... ... 10,773,967 |..

TREASURY BILL . 03/30/2026 . ... 05/07/2026 ..49,015,260 |..

TREASLRY BILL . 03/11/2026 . . eeeeene. 05/14/2026 ...8,016,318 [..

TREASURY BILL ... 03/20/2026 .ovvvee |oveeeiiieieieiiieieennn3.653 | 06/18/2026 ... 11,012,951 |..
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 133,916,916 173,224
0489999999. Total - issuer credit obligations (unaffiliated) 133,916,916 173,224
0499999999. Total - issuer credit obligations (affiliated)
0509999999. Total - issuer credit obligations 133,916,916 173,224
...................... [BNY MELLON CASH RESERVE USD ...vevosuosesessessesiessessssessossssessessesssseeseesssssessssesssesessssessessessenssseessessesseseessesssssessessessensessensessenens | anoenssnssessneoes Joveessenees 03/31/2028 wuovrress Joovesuersoreereereensenense 0.300 foovesmesrsonense somsmesmosenes Jorseeonsmossosnoseoreenonce 18, 117,852 |oresressesussessossoseeseessenesnesnesnes oosseesesenessessessoseeseeneessen 2,010
8109999999. Subtotal - sweep accounts 18,117,852 2,010
31607A-88-5 ....... | T e I [, [ 03/31/2026 ......... | [ e PR T 18,951
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 2,100,000 18,951
38150C-76-2 ....... S FINANCIAL SQ GOV DREXEL 7278 ‘ ........... 03/31/2026 27,003,591 |..
481200-67-0 ...... JPMORGAN US GOVT MI-CP .. .veu ettt ettt et es et et e e esses e e ese e et et e s st et eseasesesseseheeseseeses e s es e s e s e s esemsesensssessesenesnessasessanesssasenssses | eesensssesesnenes [sesssnssas 03/31/2026 25,945,311 |..
8309999999. Subtotal - all other money market mutual funds 52,948,902 175,769
8589999999. Total cash equivalents (unaffiliated) 207,083,670 369,954

8599999999. Total cash equivalents (affiliated)

369,954

207,083,670

8609999999 - Total cash equivalents
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