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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 131,719,688,998 |......cevivvceciirnces o 131,719,688,998 |......... 129,192,675,784
2. Stocks:
2.1 Preferred STOCKS ....c.oiiiiiiiieieiceies et [eeeneneineens 112,528,362 [...oceceeeeeeieceeenees oo 112,528,362 |............... 112,518,182
2.2 COMMON SLOCKS ...ttt bt sesneenenas [eeneenens 14,667,517,759 |............ 1,267,603,837 |.......... 13,399,913,922 |.......... 13,439,662,272
3. Mortgage loans on real estate:
B FIISEHENS .ottt [eenee s 21,328,629,979 | [ 21,328,629,979 |.......... 21,423,465,754
3.2 Other than first IENS.........c.ooviiiiieeeieiceee s [ 625,592,335 | [ 625,592,335 |....ccooenee. 625,872,485
4. Real estate:
4.1 Properties occupied by the company (less $ .o
ENCUMDIANCES) -..vvveiiicsceeieeeeeee ettt oereeseinnees 282,804,445 |......oooiiieincees e 282,804,445 |................ 283,306,777
4.2 Properties held for the production of income (less
$ (863,350,363) encumbrances) ..........c.cccoeeereeneeeneeenes |oevviecuees 2,009,125,016 |..oceveeeerrererccerieirinines fereieieinne 2,009,125,016 |............ 2,018,147,315
4.3 Properties held for sale (Iess $ ..o
LY aTeTU T ol o] =g ot =T) O A RO T PO KPP OU PR RPN
5. Cash($ .ooooeenen (165,414,940) ), cash equivalents
[ J— 1,535,006,295 ) and short-term
investments ($  ......cooeeee. 275,770,410 ) oo [ 1,645,361,765 |.ovovicecieieincceine [rvrieins 1,645,361,765 |............ 2,304,897,905
6. Contract loans (including $  ...occovveinnee 3,147,273 premium notes) ...... |-cc...... 12,009,385,676 |................... 5,156,164 |.......... 12,004,229,512 |.......... 11,787,870,682
7. DEIVALVES ...ttt [eonensinees 1,510,866,084 |.......cooeveviricicierinenes P 1,510,866,084 |............ 1,637,853, 187
8. Other iNVESIEd @SSELS ......ceueuiiiiieieieieieee e [eeeeeeeas 14,527,306,312 |....co.c.c... 271,670,455 |.......... 14,255,635,857 |.......... 14,030,884,787
9. ReCeivables fOr SECUMLIES ..........ceririiiicieieiieceiee et [eoseseseneennas 61,824,925 | [ 61,824,925 |.....oocovvenene 8,089,097
10. Securities lending reinvested collateral @SSets ...........cccoeiereieiiiciencieees e e [ s
11.  Aggregate write-ins for iNVested aSSets ............cocoeeuereeiriririsiseeieeeeeeseeis oo 517,315,823 | o 517,315,823 |.............. 655,811,882
12. Subtotals, cash and invested assets (LINeS 110 11) ...oovveeeereninnrnncnns foeveens 201,017,947,479 |............ 1,544,430,456 |......... 199,473,517,023 |........ 197,521,056, 109
13. Title plantsless $ ..ccooovvviiiiiiiiiiiics charged off (for Title insurers
(1011 IR RO RO OO RO PP PO PR TP RTO PP
14.  Investment income due and @CCTUET ............ceueueerirmeueeeininieeieieeeeeeeeeieeeea [ 1,780,955,556 |......ccceevevrenenee 695,784 |........... 1,780,259,772 |............ 1,867,182,212
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 368,972,564 |.......ccccevnne 4,288,582 |...ccccvvenee 364,683,982 |............... 254,223,700
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovrciniiinnne.
earned but unbilled Premiums) ........cccoeoieirrrneeiisseeeeeeenes [eeeeeeens 1,778,542,268 |.....coooieieeeeecceens [ 1,778,542,268 |............ 1,813,078,446
15.3 Accrued retrospective premiums (3 ..o )and
contracts subject to redetermination ($ .........coceiiiiiiiiinne ) ceeee e [ [ |
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIEIS ............cc.coeeueeueeeeeeeeeeeeeeeeeeeeeeen | 40,439,068 |......ooveverereeeeeeeeees e 40,439,068 |................. 25,728,859
16.2 Funds held by or deposited with reinsured COMPANIESs ...........cccceevveniees o [ [ [
16.3 Other amounts receivable under reinsurance Contracts ...............ccoeeeee. foeeeeeiieiiennns 38,779,727 | oo 38,779,727 | 36,905,716
17.  Amounts receivable relating to uninsured plans ............ccccoeoieieririiniinecns oo [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon .... |.........c...... 229,558,359 |...oviveeieieeeeeeeeeeen oo 229,558,359 |.......cc....... 113,489,451
18.2 Net deferred tax asset ..........coocoeeeenenene ..1,758,447,927 |.. ..1,758,447,927 |.. ..1,751,073,562
19. Guaranty funds receivable or 0N dePOSIt ...........ccocveerieerieerieeieeeeeeeeees e 5,714 975 s e, 5,714 175 |, 5,714,175
20. Electronic data processing equipment and SOfWAre .............cocovevevereeeereeins froreecieincns 551,603,503 |........cc...... 512,072,403 |................. 39,531,100 |................. 35,952,200
21.  Furniture and equipment, including health care delivery assets
(B o ) ettt nenens |oerene s 162,238,688 |................ 162,238,688 |......coevevreriericiiiriices oo
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [..cccoeenenene. 52,169,123 oo [ 52,169,123 .o 51,302,709
23. Receivables from parent, subsidiaries and affiliates ................cccccoveeviveeiics forveniiinnns 464,889,435 ..ot e 464,889,435 |................ 189,157,802
24, Health care ($ .oooeeeeererereeieieeenens ) and other amounts receivable ...... |.....ccccc....... 47,351,582 |.ocvenne 47,351,582 | oo [
25. Aggregate write-ins for other than invested assets ............ccccoceveririeievereeees foevereenens 5,576,337,400 |................ 651,773,035 |............ 4,924 564,374 |............ 4,876,840,395
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 12 10 25) ........ccvveueeiinininnenieieieienineneseeiens froveeees 213,863,946,863 |............ 2,912,850,530 |........ 210,951,096,333 |........ 208,541,705,336
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt eseneenes [eoneenenis 14,402,850,503 |......covvvreceeierirriceens e 14,402,850,503 |.......... 14,239,106,638
28. Total (Lines 26 and 27) 228,266,797,366 2,912,850,530 225,353,946,836 222,780,811,974
DETAILS OF WRITE-INS
1101. Derivatives—collateral assets ... [ 517,315,823 [.ovooieeceeeeeeeeeeeeeis o 517,315,823 |............... 655,811,882
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccoccvees oo s [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 517,315,823 517,315,823 655,811,882
2501. Amounts receivable on corporate owned life insurance ...l 4,627,584,594 |.......coooovrrvvernrcrcriirins oo 4,627,584,594 |............ 4,577,392,594
2502. Interest in annuity contracts ... [ 147,752,884 ... oo 147,752,884 |................ 147,408,551
2503. Unearned reinsurance premium recoverable ..o foeeee 85,816,714 |.ooeeeeeceeeeceeceees [ 85,816,714 87,632,808
2598. Summary of remaining write-ins for Line 25 from overflow page ..715,183,217 |... ..651,773,035 |... ...63,410,182 |... ...64,406,442
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,576,337,409 651,773,035 4,924,564,374 4,876,840,395




STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ ......... 128,858,796,994 1€SS$ .oooioiicieeieeeee included in Line 6.3
(including $  vevvvveennene 462,273,532 MOACO RESEIVE) ..ottt ettt
Aggregate reserve for accident and health contracts (including $ 373,117,710 Modco Reserve)
Liability for deposit-type contracts (including $  .....cccooeviniiiiiiiccne. ModCO RESEIVE).......cuviuiiiiieieieeeee e
Contract claims:
L T OO OO TSSOSO PTPRSTROPRRRTPN
4.2 Accident and health
Policyholders’ dividends/refunds to members $ ................. 16,175,915 and coupons $ ....cccceevvvveveverereneneenne due
E= Ta T U oY o= o PP RRTPRI
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 $  ....c.cvevevevenenene. 105,368
1T Lo ) ISR
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including Modco) ....
6.3 Coupons and similar benefits (including $  ...ocooveiiiiiiii Modco) ......
Amount provisionally held for deferred dividend policies not included in LiN€ 6 .............cccoooiiiiiiiiiii i
Premiums and annuity considerations for life and accident and health contracts received in advance less
S e 43,772 discount; including $  .eovoceeeeennne 4,306,684 accident and health premiums .........................
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCEIEA CONTFACES ..........oiuiiiiiiiiieei ettt e et et e e e e e b e e s e eneeeneeeneeeneenneennes

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

2

Current December 31

Statement Date Prior Year
......... 128,858,796,994 |........127,282,079, 185
...... 5,227,191,702 |............ 5,166,374 ,503
.......... 34,036,729,928 |...........33,107,888,947
................ 972,760,675 |................939,067,688
30,325,141 | 30,183,741
................. 16,175,915 |................. 19,621,925
............ 2,073,717,229 |............2,050, 352,925

SErVICE ACE ..o
9.3 Other amounts payable on reinsurance, including $ .................
oY1= TS E ST SE P STSTRUURPPTSTRURRTY IUSPOTORORRORONt 32,288,157 oo 32,450,571
9.4 Interest MaiNtENANCE RESEIVE .............c.cueuiuiuiiiiieiceeteteteeee et et ettt tes et et e et s s e st et et et esesesessas s et ssasesesesessassssasasesesesnssanas [ereeeseneneeas 206,098,258 |................ 253,992,929
10. Commissions to agents due or accrued-life and annuity contracts $
[T 2,477,301 and deposit-type CoONtract fUNAS $  woeveeeereiiccerriicieies ettt nenans eeseeeennenees 19,432,501 |.ooveveeee 18,668,965
11.  Commissions and expense allowances payable on reinSUranCce aSSUMEM ............cceuriiriririrerueeerereeneneseseseeeeeesenenesesssessesesens [oeeeeeeeceeens 3,965,123 | 3,943,240
12, General EXPENSES AUE OF ACCTUBH ...........cceiveuriueueieeteeeeteeseteeseteesetessstesestesesseseeseteesesesesessetessssessssessssesessesessesesatensssensasensssensssens [renseseneens 1,985,057,421 |............ 2,299,135,377
13. Transfers to Separate Accounts due or accrued (net) (including $ ..o accrued for expense
allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............c.cueueueuiiiirieieieieseieeseiseesesese st sesesessses [eseseseaeeeaes 37,360,102 |................ (14,948,183)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXES ..........cceueueeeiririeieieeeeeeeeseeeieieeans ..4,602,877 |. ... 16,550,534
15.1 Current federal and foreign income taxes, including $ .........cccococeeinnne on realized capital gains (I0SSES) ........cccce [eereveniniiiieiciiiciciciie o
15.2 Net deferred tax Iability .............oo ittt ettt e et e e e et e e e e eseesaeesseesaeeneeneesneesneen [seae et e et e se e s e e e e naees [oeseeae e
16, UNEarned INVESIMENT INCOME .......oviuiuieieeiiecieietete ettt s e s et ee e s e e e ee e e s e s et e e es e s et et ee s esesesesenesssesesesenesnnes [ooeieeseinninans 45,007,322 |..ooceeeeinne 38,746,271
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceevevriviveiereeeenne ..1,480,935,938 |. .. 1,433,738,385
18.  Amounts held for agents' account, including $ .....cccccvevnee 31,162,659 agents' credit balances .. ... 31,162,659 |.. ... 33,146,957
19.  Remittances and iteMS NOL @IIOCALEM ............c.ooueeieeeeeeee e e e e e e e e e e s eneeee e eaean feraerseraenea 384,588,671 |............... 348,987,535
20. Net adjustment in assets and liabilities due to foreign exchange rates ............cccociiiiiiiiiiiii e [
21. Liability for benefits for employees and agents if not included above ...........c.ccccevevvieiiiereeeieeenne ..272,803,258 |..
22. Borrowed money $ ..o 396,605,596 and interest thereon $  ......cce...... 81,609,375 478,214,971 |..
23. Dividends to stockholders declared and UNP@Id ..............ccoiiiiiiiiii e [t
24. Miscellaneous liabilities:
24,01 ASSEL VAIUHION FESEIVE .......oveviviiieieiieietieieee ettt te et e et e e et e e et ese et e s et ese st et e s esesseseseesessesesesesesesesesessesensesessesessns [eeneesennane 4,533,637,942 |........... 4,234,528,929
24.02 Reinsurance in unauthorized and certified ($ ........ccccocovenrriicenne ) COMPANIES ..t oo 4,249,961 | 4,908,119
24.03 Funds held under reinsurance treaties with unauthorized and certified (§ ......ccooevevevirccieccn ) reinsurers ......... focococeene 2,581,206,016 |............ 2,609,902,749
24.04 Payable to parent, subsidiaries and affiliates ..............cceeiiiiiriec e ...68,232,005 |.. ... 12,000,286
2405 Drafts OULSTANMING ... .eoieieiieiie ettt b et et eea e e e aeees e e eae e st e s e ea s e easeemeeenseeseeeseeaseenseeseenseenseanseenseenseans [oreeeneeiuesiaesiae e e e s e e s aesins oaeeieeseesia e s s
24.06 Liability for amounts held UNder UNINSUIEA PIANS ..........cciiiiiiiiiii ettt ettt teseeeeeseeseesseeaestessessesseesesnes [oeeeeeeeeeeeeseeeenenenee [oeeeeeeeeee e e e e e e eeeenea
24.07 FUNAS Neld UNET COMSUIANGCE ......c.eiviuiveeiietiieetisieteseeteeetesestesestesessesessesessesessesessasesessesessessssesessesessesessasessesensssessssesssseses oereesenesnenens 734,398,807 751,293,848
24.08 Derivatives ...........coccoeueeeeene ..736,926,027 |.. ..895,032,231
24.09 Payable for securities ........... ..712,476,810 |.. ..219,333,522
24.10 Payable for securities 1eNdiNg .........ccccoereriririeiceeeeeeeeeene 779,323,930 513,118,197
24.11 Capital notes $ .......ccccoeveeee and interest thereon $ ..ot e [ [
25.  Aggregate write-ins for liabilities ............ccccooeiirirneeecccereeeee 1,312,538,910 1,414,216,012
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25) ......cccviuiiiieiiieriiierisietesieteeste et eaens 187,780,499,258 184,655, 198,783
27.  From Separate ACCOUNTS STAIEIMENT .........c...cciiuiiiietiiitiistet sttt st e ete st e et sesbesesbesessesessesessesessebesesessssesessessssesessesessesensases [oeressenes 14,402,850,503 |.......... 14,239, 106,638
28. Total liabilities (Lines 26 and 27) ... 202,183,349,761 198,894,305, 421
29, COMMON CAPITAI STOCK ......eiiiiiiiiie ettt b bbbt b b e bt b e e b e be e b e e eeeee s b e sbeebesbesbesmesbesmesnesreema ettt [ee e
30.  Preferred Capital STOCK ...........ooiiiiiii e
31. Aggregate write-ins for other than special SUMPIUS FUNGS ...........coiiiiiiiiii ittt resnesre e sne e [eeeeee e e e e e snenes [oeeeee e e e
32, SUIPIUS NOES ...oueiiiieeiciiieceeresesieie e ..4,231,565,188
33.  Gross paid in and CONLIDULEA SUIPIUS ........iuiiiiiiiiieiiiee ettt ettt ettt testesaeebeesesseeseesesseesesneesessessessessessessessessesses|enesemeieeieeieeieeneeesneines [oeeeeeeeee e e e e e e ee e
34. Aggregate write-ins for Special SUMPIUS fUNAS ..........iiiiiiiieee ettt e e e e e e e e e e e e neseneensenen [eoeeseeneee e e seeeeneneneeee [oeeeee e e e e e e e e e e
35, UNG@SSIGNEA FUNAS (SUMPIUS) ...ouvviuieeirieteiietetieteteetete ettt e st se st ese s ese st esessese s esessesese et ese s esessese s esessesensesessesesesesessenesesenns [eonesenens 18,938,631,229 |.......... 19,654,941,365
36. Less treasury stock, at cost:
36.1 e shares common (value included inLine 29§ .........ccooriiiiicnns ) et [ [
36.2 e shares preferred (value included inLine 30§ ..o ) e e e e
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 23,170,597,075 23,886,506,553
38, TOtals Of LINES 29, 30 @NGA 37 ... et e e e e e e et e ettt e et ettt e s e e 23,170,597,075 23,886,506,553
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 225,353,946,836 222,780,811,974
DETAILS OF WRITE-INS
2501.  Derivatives—Collateral 1TabiliTy ..ottt senen [oesesssesesenas 510,638,451 569,895,377
2502. Special reserves on certain group policies ......c...... ..434,873,279 |.. ..439,549 260
2503. Unfunded pension obligations for employees and agents ..... ..248 433,697 |. . 251,814,040
2598.  Summary of remaining write-ins for Line 25 from OVEfOW PAGE ........c.ccveiuiueveiiieeiecveieieeeeseeie st ses s [eee e eeseeees 118,593,483 152,957,335
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,312,538,910 1,414,216,012
£ 1 1 OSSN RO PTRPR NPT TP PPRRROTIN
3102.
3108, e
3198. Summary of remaining write-ins for Line 31 from overflow Page .........cccoiiiiiiiiiiiiiie e
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
G TSN RO SR TOPRRPR RO OR PO PPRRROTIN
BA02. ettt ettt i a et e £t A e A oA R eSS A SR oA oA eSS S A e A eE e SR SRS A e RS A e A SRS A SR LA e £ e RS e AR eA e A eSS AL AeAeE e £ eSS A e A e A eA e RS e e A e s eses et s e aes et esesnansesens [eteenanaetetete s nsnaes et et ennaes |oeseaeeetes e s s s e aen s
BA03. ettt ettt aeh et e £ e A Aot oA oS RS A eR oA e £ eSS S Ae A oA e A eSS ASAe A oA e A eSS SR SR LA eSS S e A SR e A SR £ S LA e A e S eSS S A LR e A ee e RS S A e A eseses s naeaes et ese s nannesees [eteenaeseaesete s nseaesesesennaes |oeseseaetee s s st s e s aee s
3498. Summary of remaining write-ins for Line 34 from OVerfloW PAgE ............ccoiiiiiiiiiii i [ee e eeee e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ............ccccoccevveevves e 4,596,107,978 |............ 4,619,061,408 |.......... 18,148,023,566
2. Considerations for supplementary contracts with life contingencies.............ccoceeeerennreeeeenensse o 123,077 |coeiieeenes 129,507 | 1,044,808
3. Netinvestment iNCOME .........c..covrveirieirieiiicieesee e ..1,791,105,987 |.. ..1,647,772,848 |.. .. 7,669,226 ,958
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccoeiririreicecccneene ... 17,554 567 |.. .. 27,612,173 |.. ...99,327,39%5
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES ..........ccccveirrrirrie e [oeeeeee e eee oeeee e
6. Commissions and expense allowances on reinsurance ceded ..............ccccceovenne S 8,482,906 |..corueeeenne 9,157,865 |.cocvcveveeee 34,586, 157
7. Reserve adjustments on reiNSUranCe CEAEM ..........ciiiiirrrieieieiiineresesteieeeee e sessssene e (30,905,745)|....cccnvene. (15,832,817)|...cocveee (58,483, 183)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evvieruruererieeceeeese e seseae et s sassese s ssssesese s ssssasss [oeseeesenececaeees 9,969,307 |...cooveernne 9,766,729 |................. 40,153,693
8.2 Charges and fees for deposit-type CONTACES ...........c.cceiieveieieeeieeeececeeie et e 7,870,430 oo 577,047 | 6,620,797
8.3 Aggregate write-ins for miscellaneous income .. 39,173,001 (14,372,398) (119,215,514)
9. Totals (Lines 110 8.3) ..ooueurueeiieieieeeieieceeieieeene 6,439,481,598 6,283,872,362 25,821,284,677
10.  Death DENEFIS ......coovueeeeeieiicicieieeei et | 1,161,880,909 |........... 1,288,116,007 |............ 4,758,418,683
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ........c.cereiireeieeeueueeeeseeeees oo 6,123,561 |..coeiee 6,172,938 |.. 17,994,139
12, ANNUILY DENETIES ©..viiieieceeteieecet ettt s ettt s et a s s e st ae s eens et s s s senses st 386,050,293 |....coevnnee 363,240,530 |............ 1,479,696,094
13.  Disability benefits and benefits under accident and health CONtracts ............cocoeueeeerinnrrsecniniennes oo 75,555,276 |..ooeceenne 73,612,653 |................ 308,738,572
14. Coupons, guaranteed annual pure endowments and similar benefits ... s e
15.  Surrender benefits and withdrawals for life contracts ..................... ..1,826,964,957 |.. ..1,610,941,409 |.. ..5,911,213,315
16.  GIOUD CONVETSIONS .....evuiuiaiaieeteteueueseseaeeesesesesesesesesesesesesesesesea e esaseseseseseseseasseseseseseseneassasesesesesesenensosnesesenseeneneas 4,066,567 |....coovenenne 3,057,455 | 12,860,408
17.  Interest and adjustments on contract or deposit-type contract funds .............ccccoeerenirirrrieeeenennns oo 215,117,167 | 127,965,611 |...cooeenee 748,090,959
18. Payments on supplementary contracts with life contingencies .............. | 1,341,457 | 1,846,174 | 7,191,687
19. Increase in aggregate reserves for life and accident and health contracts l 1,637,561,252 1,303,979, 191 6,471,824, 727
20.  Totals (LINES 10 10 1) wuuiuiiieiieieieeeieie ettt es s s e s e s s e eseseses s s s e sesesesesansesesesesesnns fensenennnnas 5,314,661,439 |............ 4,778,931,968 |.......... 19,716,028,584
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt ettt ettt sttt [ennnanaeannnas 145,268,111 | 131,700,601 |..oocvee 555,790,149
22. Commissions and expense allowances on reinsurance assumed . ... 11,784,554 |. ... 12,025,070 |.. ... 47,198,233
23.  General insurance expenses and fraternal EXPENSES ........cccviirirerieeeueueeiireeieeeeeieee e e 648,510,405 |............... 585,726,225 |............ 2,490,940, 355
24. Insurance taxes, licenses and fees, excluding federal iINCOME taxXes ...........cc.ecevveueiereeereesieesieesees e 89,598,680 |................. 82,012,603 |............... 288,812,924
25. Increase in loading on deferred and uncollected PreMIUMS ..........ccooveeiieueieresieieieieeeiee e [eeeeeeeee e 2,183,003 |.. ..(15,812,602)]|.. ... (1,261,325)
26. Net transfers to or (from) Separate Accounts net of reiNSUrANCE ..........c.cceueiinirieeeeeeceeseseseeeeeeeees [ (209,399,053)[....c.cveveenene 247,333,499 | 331,416,314
27. Aggregate write-ins for deductions .... 56,444,411 26,437,757 60,664,255
28, TOtalS (LINES 20 10 27) w.uuveiieieeeeieteeeieaeieeee et e eseees et aeseseses et eessssesese s s sssesesesesesssssesesessnsesesesesnas 6,059,051,550 5,848,355, 121 23,489,589,489
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt h ettt st 380,430,048 |................ 435,517,241 |........... 2,331,695,188
30. Dividends to policyholders and refunds to members 508,423,926 487,836,712 2,130,992,951
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LiNE 30) .........ccceveiiieiuereieiieeecieie et ssssse e sssse s ses s |eee s caeees (127,993,878)|......coeveevee (52,319, 471) ..o 200,702,237
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccovereeeeurrerennnes (97,686,922) (12,552,027) 30,779,943
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) .........cccceveveveerecuevevenns foeccccn (30,306,956)......cncc.... (39,767,444)|............... 169,922,294
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (9,174,258) (excluding taxes of $  .ceocveveeeencne (8,747,123)
TranSTErTEd 10 the IIMR) .....c.eiiiiecieteie ettt ettt a et s et s s e s e s (25,184,451) 55,242,403 (154,512,510)
35.  Netincome (LiNe 33 PIUS LINE 34) .....cuciiuiuiiieiiiicieieteeietee sttt sttt ettt essssesesaenennas (55,491,407) 15,474,959 15,409,784
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, PriOr YEAT .............c.c.eueueureeieeeteeeeeeeeeee et ese e 23,886,506 ,553 24,566 ,360,467 24,566,360,467
37, NEtINCOME (LINE 35) ...uuiiiieiieieeeieiei et seeee e s s et ssseses s s s ssesesesesnsnsesesesesssnsesesesessnene fernsennaesennnns (55,491,407)[.cecvevnnee 15,474,959 |....cccooeeee 15,409,784
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(38,324,648) (220,714,523)|.. ..119,487,513 |.. (1,209, 134,968)
39. Change in net unrealized foreign exchange capital gain (I0SS) ........cccouoeueueeeeririreeeeeeeeiseeeeeeeees e o ..(38,969,767)]|.. ...55,211,648 |.. ....(160,143,313)
40. Change in net deferred iNCOME tAX .......cccooveveveveveeeeceeccieeeeee ettt ..(30,950,283)]|.. ... (6,908,361)|.. ..157,740,496
41. Change in nonadmitted assets ... (7,870,145)|.. (382,365,383)).. ..337,897,009
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .......c.ceurierereeeeeeceeness oo 658,157 |.. ... (2,097,386)].. ... (2,230,682)
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44.  Change in asset valuation MESEIVE .............ccuiiiiiiiiiiiiee e
45.  Change in treasury StOCK ...........cccciiiiiiiiiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47.  Other changes in surplus in Separate Accounts Statement ...............ccociiiiiiiiiiiiii e
48.  Change iN SUMPIUS NOLES ........c.eiiiiiiiiiieee ettt
49. Cumulative effect of changes in accounting PrinCIPIES ...........cccooiiiiiiiiiiiiieeeeese e oo oo e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..ot
51.  Surplus adjustment:
L3 It == 1o I OSSPSR RTRUUROPRRPRORTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............cc.ccoceiiinnne
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 STOCKNOIAETS ......cc.iiiiiiiiiiiiii ettt sttt et e b e e sneesneesneesreesnea]ene st st se st sinesiessieeies [oaeeeieesiessae s e s sae s e sins oaesaeseesaesia e s s
53. Aggregate write-ins for gains and losses in surplus (63,863, 156) (61,718,736) 247,593,183
54. Net change in capital and surplus for the year (Lines 37 through 53) .........cccceeiriiieriienisieeiee e (715,909,478) (272,635,730) (679,853,914)
55. Capital and surplus, as of statement date (Lines 36 + 54) 23,170,597,075 24,293,724, 737 23,886,506 ,553
DETAILS OF WRITE-INS
08.301. COLI INCOME .eveieieieeeeeeie ettt e ettt s s se s s es s e e s ee e s s s eseseses s s e snseaeseseefoesenennsnaneen 76,331,911 | (9,513,160)...cccncnveeee (57,679,739)
08.302. SUNAI 1B ..ttt ettt e et s et e s ses e e e s eses e e 22 ae s e s e s esee s anseseses s e e e s et et e s nsnseserseses s e snseeen 4,969,373 .o 4,006,163 |................. 15,599,375
08.303. Other income 1ability NEAGES .....coiiiiiiiiese et (42,128,193) .. (8,865,401)[...cccnneeeee (77,135,150)
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .............ccooeiiiiiiiiieieeeceeesesese e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 39,173,091 (14,372,398) (119,215,514)
2701. Interest on benefit plans for employees and agents .. ... 30,696,744 |.. ..(19,335,674)|.. ..(58,483,248)
2702. Adjustment in funds withheld .......ccoooiiiinniicnns ... 27,130,462 |.. ... 36,068,681 |.. . 122,949,111
2703, OTNEI BXPENSES ..eviiieiecieieiei ittt sttt s et es st et s s ns s et s s e snsesetesesenenns |eeeeenananaeaeeeas 2,575,066 |.. ...(2,016,749)|.. ... (1,059,709)
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........ccccovovrrrrreeeeneninensseeeene e (3,957,861)..ccccenvnee 11,721,499 | (2,741,899)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 56,444,411 26,437,757 60,664,255
5301. Change in overfunded qualified pension plan asset ..o e 32,536,252 |................. 31,003,575 |....ccceenevne 131,022,940
5302. Change in special reserves on certain group annuity contracts .........ccoooeiviiecccieeeeeee e 5,855,585 |.. ... (5,393,315)
5303. Change in liability for pension benefits ..o ..3,380,344 |. ..301,518,271
5398. Summary of remaining write-ins for Line 53 from overflow Page ............ccceevreiiiieeiieeieesieresee e (105,635,337) (179,554 ,713)
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (63,863, 156) (61,718,736) 247,593,183




STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2Year Prior Ye:;r Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUIANGCE ............ccuriiiiiuciciriiiccicisee et [reneennnees 4,536,536,904 |............ 4,584,498,060 |.......... 18,019,313,893
2. Net iNVESIMENT INCOME .......c.uiiiiiiii ettt [rene s 1,816,030,893 |............ 1,693,038,885 |............ 7,119,346,661
3. MISCEIIANEOUS INCOIME ....evuieirieiieetieetteet ettt b bbbttt s 108,287,104 7,408,277 32,466,800
4. TOtal (LINES 110 B) ..ottt 6,460,854,901 6,284,945,222 25,171,127,354
5. Benefit and 10Ss related PAYMENLS ...........ccviveiiieiiieiirieiesiee ettt saessssesessesesnesenes |oesseseinens 3,492,364,348 |............ 3,272,227,080 |.......... 12,469,448 256
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. |eecreennns (261,259,742)[................ 240,763,417 |...cooo.... 342,227,241
7. Commissions, expenses paid and aggregate write-ins for deductions ..............ccoveereeeeninnneeens oo 1,078,865,775 |............ 1,035,440,760 |............ 2,986,419,417
8.  Dividends paid t0 POIICYNOIAETS ........c.eiriririririeieieiiiceesese sttt ettt e e senens [ereeeseenenenas 488,589,504 |............... 462,965,245 |........... 2,018,905,109
9. Federal and foreign income taxes paid (recovered) netof $ .................cocoevevviin.n. tax on capital
GAINS (JOSSES) «.vuvuvreriureetetrerieiseeeeetetsesteseaeaeese st eseeetes e st eseeete e e seaesee et e s e e e eses et e s e e eeses et et s e ansnseseses e s 125,460,604 5,726 127,974,700
10.  Total (LINeS 5 throUgh 9) ......c.ccoiiiiiiciiriecictcis et 4,924,020,489 5,011,402,227 17,944,974,723
11.  Net cash from operations (Line 4 minus LiN€ 10) .......cccceirieirieririeiiiiteisiee et enens 1,536,834 ,412 1,273,542 ,995 7,226,152,631
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb bbb bbb 2,328,189,076 .... 13,670,416, 385
12.2 Stocks .............. ... 44,532,205 |. 301,431,436
12.3 Mortgage loans ... ..260,425,637 |.. 1,414,521,343
124 REAI ©SALE ...ttt ettt ettt ettt ettt et ettt ee e e e eee e e een e eensenes e e aes oo e ee e e e 143,865,495
12.5 Other INVESIEA @SSELS ........c.cuiiiiiiiciciiri ittt [oreeeennnanaeins 131,859,550 |.....coceunee. 288,429,247 |............ 1,370,429,478
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccceovvns Jovicciiionnnne 1431177 | (547, 211) v (410,096)
12.7 MiSCEIIANEOUS PrOCEEAS ......eveieeieiiriiseecaetseseeseeete st seseeeaes st seeseee s s s seseseteaessssesesesesesesansnsesanas 476,805,991 240,023,525 (405,548,820)
12.8 Total investment proceeds (LINES 12.1 10 12.7) .c.ocveuevieuiriiieiiiiisee ettt siese s [oereseesens 3,242,943,636 |........... 5,240,399,014 |.......... 16,494,705 ,221
13.  Cost of investments acquired (long-term only):
BT = 0 TSPV PSTRTTTPSTTRT RUOPUROI 4,713,517,362 |........... 6,598,964,669 |......... 19, 144,137,197
1312 STOCKS ..ottt [ereeene s 265,944,970 |....ccocevneee 65,877,4% |............... 205,668,292
13.3 MOMGAGE I0NS ...ttt ettt eeeeenn e e 161,119,956 |............ 1,633,946,891 |........... 3,362,842,338
13,4 REAI ESEALE ......eeiiiceeici e[ 15,521,173 |coicicnnee 7,222,665 |.....ocecvnnee 187,402,175
13.5 Other INVESIEA @SSELS ........c.cuiiriiiiiicieiri ettt [oreeeennnanaeans 437,481,865 |......cvvnvene. 419,755,399 |............ 2,129,725,383
13.6 MisCellan@ous @pPPlICALIONS ...........ccueuriririiirietriri ettt ae s seses e neee 2,162 291,964,431 1,977,084 ,347
13.7 Total investments acquired (LINES 13.1 10 13.6) ..c..cueieueieieieieieieeieeee e 5,593,587,488 9,017,731,551 27,006,859,732
14. Netincrease (or decrease) in contract loans and premium NOLES ...........ceevvvererieeerierereerereeeeeeieeeeenes 215,576,858 14,183,251 399,578,586
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .........ccccocceerveerieenieerieeeeenns (2,566,220,710) (3,791,515,789) (10,911,733,097)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NMOLES .....c.eiiiiieieiee et e e e e neeneen|eetessesiestestesiesie e snesresies [etesiese st ses [eeresie e
16.2 Capital and paid in SUrplus, 1€SS tre@sury STOCK .........c.coiiiiiiieieieeieee e e seenees[eeie e ses [ e
16.3 BOITOWEM FUNDS ...ttt cienens [rnennnanaenas (101,752,221) .o 5,091,896 |....cccoceennee. 23,687,255
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................cccooveevieeierecens foereeiennnenn 542,022,526 |............ 1,914,945,934 |............ 4,250,603,247
16.5 Dividends t0 StOCKNOIAETS .........c.ccuiiiiiiiiiiiiiiieiee ettt eeneee [oeresisre s e [oosreie s [reseese s
16.6 Other cash provided (APPHEA) ........ccueueuririeirieieieieieeeeee et es s se s saeeesesnas (70,420,147) (506,539,685) (899,433,742)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) v..evoecveeceecescees ettt sae sttt a e s s s ena s ns s ena e aeseneen 369,850,158 1,413,498,145 3,374,856,760
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . [.............. (659,536, 140)|.......... (1,104,474 649)|.............. (310,723,706)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....cvuieieieiiieiiieiete ettt nenenienns |oevinenines 2,304,897,905 |........... 2,615,621,610 |............ 2,615,621,610
19.2 End of period (Line 18 plus Line 19.1) 1,645,361,765 1,511,146,962 2,304,897,904
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Transfer/exchange of investment type to investment type ... o 253,625,228 |................ 108,861,172 |............ 6,918,673,446
20.0002. Depreciation/amortization on fixed @SSES .....cccoooiioiiciiiciiceceecceeee s [ 121,366,873 |................. 61,984,681 |............. 260,626,289
20.0003. Low income housing tax credit unfunded commitments . ...43,008,050 |.. .. 42,941,214 |. .... 16,435,595
20.0004. Capitalized interest on bonds .......c.cccoooveveieviiciiiiiee ... 22,288,379 |.. 23,039,873 |. ... 86,231,769
20.0005. Transfer/exchange of bond investment to equity investment ... [ 19,110,794 oo o 77,975,299
20.0006. Transfer of other invested assets/ equity to charitable organizations ... [ 15,748,572 |.oooviieeceee
20.0007. Capital contribution of other invested assets to subsidiaries .......ccccovoiioiiiiiciins oo 2,965,531 |, .
20.0008. Capitalized interest on mortgage 10ans .......cccocooeeeceieriririennnee 2,717,272 |.. ..1,159,979 |.
20.0009. Distribution of shares from other invested assets to equity . 1,511,974 |.. ..1,753,785 |.
20.0010. Transfer of mortgage loans to other invested assets ... [ 282,711 | 12,250,000




STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0011. Transfer/merger/spinoff of equity investment to equity investment ..
20.0012. Stock Distribution .......ccccceviiviiiiiiiiceccc e
20.0013. Transfer of other invested assets to real estate .
20.0014. Transfer of other invested assets to bonds

5.1




STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A &H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

1 2 3

Current Year Prior Year Prior Year Ended

To Date To Date December 31
............ 2,220,285,796 |............2,157,828,040 |............9,260,009,709
................ 123,837,197 |................. 99,210,680 |................378,799,885
................ 526,247,966 |................531,065,217 |............ 1,967,761,562
............ 1,532,671,346 |............ 1,633,191,218 |............ 5,713,505, 774
................. 48,261,108 |................. 46,341,579 |...............198,639, 271
................. 95,406,789 |................. 91,210,610 |................380, 113,266
............ 4,546,710,202 |........... 4,558,847,344 |.......... 17,898,829,466
............ 4,546,710,202 |........... 4,558,847,344 |.......... 17,898,829,466
............ 2,819,771,136 |........... 3,379,255,529 |.......... 10,349,594 295
7,366,481,338 7,938,102,873 28,248,423,761

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern

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

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

A reconciliation of the Company’s net income and capital and surplus at March 31, 2023 and December 31, 2022 between practices
prescribed or permitted by the State of New York and NAIC SAP is shown below:

Net Income

(1) Net income, New York State basis
(Page 4, Line 35, Columns 1 & 2)

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

NYSDFS Regulation No. 213 principle-based reserving
and No. 151 minimum life and annuity reserves*

NYSDFS Circular Letter No. 11 (2010) impact on
deferred premiums™*

NYSDFS Seventh Amendment to Regulation No. 172
impact on admitted unearned reinsurance premium***
(3) State permitted practices that increase/(decrease)
NAIC SAP:

(4) Net income, NAIC SAP (1-2-3=4)

Capital and Surplus

(5) Statutory capital and surplus, New York State basis
(Page 3, Line 38, Columns 1 & 2)

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

NYSDFS Regulation No. 213 principle-based reserving

SSAP #

FIS
Page

F/S Line
# 2023

2022

XXX

51R

61

61

XXX

XXX

XXX

2,4,5

2,4,5

XXX

XXX

XXX $  (55491,407)

1 (16,244,140)
15.2,1, 1 (528,575)
15.2,1, 1 618,702

$ 15,409,784

(37,719,904)
1,945,224
(4,485,141)

XXX §  (39,337,394)

$ 55,669,605

XXX $ 23,170,597,075

$ 23,886,506,553

and No. 151 minimum life and annuity reserves*

51R 3 1 (109,337,620) (93,093,480)

NYSDFS Circular Letter No. 11 (2010) impact on

deferred premiums** 61

2,4,5 152,11 (132,601,492) (132,072,917)

NYSDFS Seventh Amendment to Regulation No. 172

impact on admitted unearned reinsurance premium=*** 61

2,4,5 152,11 60,987,464 60,368,762

(7) State permitted practices that increase/(decrease)

NAIC SAP: — —
(8) Capital and surplus, NAIC SAP (5-6-7=8)

XXX XXX XXX $ 23,351,548,723 $ 24,051,304,188

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

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

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

B. No change.

c. )

@)

(3)-(5)
(6)

No change.

Bonds 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. The cost basis of bonds is adjusted for impairments in value deemed to be other-than-temporary, with
the difference between the bond’s amortized cost and its fair value recognized as a realized loss reported in net income. The new
cost basis of an impaired bond is not adjusted for subsequent increases in estimated fair value. In periods subsequent to the
recognition of an other-than-temporary impairment (“OTTI”), the impaired bond is accounted for as if it had been purchased on the
measurement date of the impairment. SVO-Identified bond Exchange Traded Funds ("ETFs") are stated at fair value and reported as
bonds if they meet certain criteria stipulated by the NYSDFS. Refer to Note 20 - Fair Value Measurements for discussion on the
valuation approach and methods for bonds.

No change.

The interest method for loan-backed and structured 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 loan-backed and structured securities backed by the government and high credit quality adjustable rate mortgage loan-
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 loan-backed and
structured securities that are not of high credit quality (those rated below AA at date of acquisition), certain floating rate securities
and securities with the potential for a loss of a portion of the original investment due to contractual prepayments (e.g., interest only
securities), the effective yield is adjusted prospectively for any changes in estimated cash flows. Refer to Note 20 - Fair Value
Measurements, for discussion on the valuation approach and methods for bonds.

The cost basis of loan-backed and structured securities is adjusted for impairments in value that are deemed to be other-than-
temporary. An other-than-temporary loss is recognized in net income when it is anticipated that the amortized cost will not be
recovered. For loan-backed and structured securities, the entire difference between the security’s amortized cost and its fair value is
recognized in net income only when the Company (a) has the intent to sell the security or (b) it does not have the intent and ability to
hold the security to recovery. If neither of these two conditions exists, a realized loss is recognized in net income for the difference
between the amortized cost basis of the security and the net present value of projected future cash flows expected to be collected.
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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 loan-backed 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.

D. Going Concern

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

Accounting Changes and Corrections of Errors

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

There were no significant accounting changes or error corrections that occurred during the period ended March 31, 2023 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
No change.
B. Debt Restructuring
No change.
C. Reverse Mortgages
No change.
D. Loan-Backed Securities

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

(2) The Company has the following loan-backed and structured 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, 2023.
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OTTI Recognized in Loss
Amortized 2a 2b Fair Value
Cost Basis
Before OTTI Interest Non-interest 1-(2a+2b)

General Account:
OTTI recognized 1st Quarter
a. Intent to sell $ — 5 — % — $ —

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

c. Total 1st Quarter — — — _
OTTI recognized 2nd Quarter
d. Intentto sell — — — _

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

f.  Total 2nd Quarter — — — —
OTTI recognized 3rd Quarter
g. Intentto sell — — — _

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

i. Total 3rd Quarter — — — —
OTTI recognized 4th Quarter
j- Intent to sell — — — _

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

I.  Total 4th Quarter — — — —

m. Annual Aggregate Total (General Account) $ — $ —

Separate Account:
OTTI recognized 1st Quarter
a. Intent to sell $ — $ — % — $ —

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

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

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

f.  Total 2nd Quarter — — — —
OTTI recognized 3rd Quarter
g. Intentto sell — — — —

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

i.  Total 3rd Quarter — — — _
OTTI recognized 4th Quarter
j.  Intent to sell — — — —

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

I.  Total 4th Quarter — — — _

m. Annual Aggregate Total (Separate Account) — —

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

IMPAIRMENTS TAKEN ON CURRENT HOLDINGS DURING THE CURRENT YEAR

(1 (2 (3) (4) (5) (6) 0]
Amortized Cost Financial
Before Current Projected Cash Current Period Amortized Cost Statement
cusip’ Period OTTI Flows Recognized OTTI After OTTI Fair Value Reporting Period

General

Account

38237KAA8 9,085,160 9,075,009 10,151 9,075,009 8,253,553 3/31/2023

61946 TAA3 3,911,015 3,899,771 11,244 3,899,771 3,287,074 3/31/2023

69336QAL6 1,634,524 1,629,343 5,181 1,629,343 1,543,314 3/31/2023

93934FEMO 1,196,835 1,192,600 4,235 1,192,600 1,146,517 3/31/2023

93934FKQ4 642,349 631,615 10,734 631,615 633,402 3/31/2023

93934FLWO 450,284 419,187 31,097 419,187 390,856 3/31/2023

Subtotal- General

Account XXX XXX 72,642 XXX XXX

Guaranteed Separate Accounts

382371AA0 370,995 361,830 9,165 361,830 347,194 3/31/2023
38237JAA1 765,117 737,647 27,470 737,647 716,385 3/31/2023
61946 TAA3 3,834,119 3,823,095 11,024 3,823,095 3,222,444 3/31/2023
86746CAA9 1,947,069 1,922,837 24,232 1,922,837 1,924,928 3/31/2023
Subtotal-

Guaranteed

Separate

Accounts — — 71,891 — — —
Grand Total — — $ 144,533 — — —

(4)

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

The following table presents the Company’s gross unrealized losses and fair values for loan-backed and structured securities,
aggregated by the length of time that the individual securities have been in a continuous unrealized loss position as of March 31,
2023:

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 $ 8,978,637,150 $ 554,476,939 $ 15,732,655,842 $1,894,780,410 $24,711,292,992 $2,449,257,349
Guaranteed Separate
Accounts 997,882,159 27,833,383 1,970,511,385 255,411,853 2,968,393,544 283,245,236
Total $ 9,976,519,309 $ 582,310,322 $17,703,167,227 $2,150,192,263 $ 27,679,686,536 $2,732,502,585

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1) - (2) No change.

@)

Collateral Received
a. No change.

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

c. No change.

(4) - (7) No change.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.
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G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

At March 31, 2023, the carrying value and fair value of securities held under agreements to purchase and resell was $462,671,670,
which were classified as tri-party reverse repurchase agreements and included with cash, cash equivalents and short-term
investments on Page 2 - Assets. The securities had a weighted average maturity of three days and a weighted average yield of
1.92%.

(2) Type of repo trades used

1
First
Quarter
a. Bilateral (YES/NO) NO
b. Tri-Party (YES/NO) YES

(3) Original (flow) & residual maturity

First Quarter 2023

a. Maximum Amount

Open - no maturity

480,940,067

Overnight

2 days to 1 week

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

> 3 months to 1 year

No ok owbdb==
P P P P P P P

> 1 year

b. Ending Balance

Open - no maturity

462,671,670

Overnight

2 days to 1 week

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

> 3 months to 1 year

No ok~ odh-=
P P P P PO P P

> 1 year

(4) Not applicable.

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

First Quarter 2023

a. Maximum Amount  $ 480,940,067

b. Ending Balance $ 462,671,670

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

1 2 3 4 5 6 7 8

Ending Balance None NAIC 1 NAIC2 NAIC3 NAIC4 NAIC5 NAIC6 Nonadmitted

Bonds - FV $ — $462,671,670 $ — % — 3 — 3 — % — % —
LB & SS - FV — — — — — — — —
Preferred stock - FV — — — — — — — —
Common stock — — — — — — — —
Mortgage loans - FV — — — — — — _ _
Real estate - FV — — — — — — — _
Derivatives - FV — — — — — — _ _

S@ o a0 oTp

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

Total assets - FV (sum of a
through h) $ — $462,671,670 $ — $ — $ — $ — $ — $ —
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(7) Collateral pledged - secured borrowing

First Quarter 2023

a. Maximum Amount

1. Cash $ —
2. Securities (FV) $ 490,558,869
3. Securities (BACV) XXX
4 Nonadmitted subset (BACV) XXX

b. Ending Balance
1. Cash
2. Securities (FV)
3. Securities (BACV)
4. Nonadmitted subset (BACV)

471,926,610

© P h &P

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

Amortized Cost Fair Value
a. Overnight and continuous $ — $ —
b. 30 days or less $ — 3 —
c. 31to 90 days $ — 3 —
d. >90days $ 471,926,610 $ 471,926,610

(9) At March 31, 2023, the Company did not have a recognized receivable for return of collateral.
(10) At March 31, 2023, the Company did not have a recognized liability to return collateral.

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

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

General Account Separate Account
(1) Number of CUSIPs 11 3
(2) Aggregate Amount of Investment Income | $ 2,015,095 | $ 13,637

R. Reporting Entity's Share of Cash Pool by Asset type

Not applicable.
Joint Ventures, Partnerships and Limited Liability Companies
A. No change.

B. No change.
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Investment Income

A. No change.

B. No change.

Derivative Instruments

A. No change.

B. Not applicable.

Income Taxes

A -1. No change.

. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A - O. In March 2023, a capital contribution of $250,000,000 was made from the Company to NYLAZ to fund future planned business
operations through NYLAZ, including the launch of a new Term Life product later in 2023. A capital infusion was required to maintain
the required amount of Surplus and RBC ratios to support the inforce growth expected in NYLAZ.

Debt

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

(1) On February 26, 2008, the Company became a member of the FHLB of NY and began issuing funding agreements to the FHLB of
NY in exchange for cash. The proceeds from the sale of these funding agreements are invested to earn a spread on the business.
The funding agreements are issued through the general account and are included in the liability for deposit-type contracts on Page 3
— Liabilities, Surplus and Other Funds. When a funding agreement is issued, the Company is required to post collateral in the form of
eligible securities including mortgage-backed, government and agency debt instruments for each of the advances received. Upon
any event of default by the Company, the FHLB of NY’s recovery on the collateral is limited to the amount of the Company’s liability
to the FHLB of NY. The table below indicates the amounts of FHLB of NY stock purchased, collateral pledged, assets and liabilities
related to the agreement with FHLB of NY.

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

1. Current Year

Total General Account Separate Accounts
(a) Membership stock - Class A $ — 3 — 3 —
(b) Membership stock - Class B 48,480,400 48,480,400 —
(c) Activity stock 135,585,000 135,585,000 —
(d) Excess stock — — —
(e) Aggregate total $ 184,065,400 $ 184,065,400 $ —
(f) Actual or estimated borrowing capacity
as determined by the insurer $ 11,267,697,342 $ 11,267,697,342 $ —
2. Prior Year
Total General Account Separate Accounts
(a) Membership stock - Class A $ — 3 — 3 —
(b) Membership stock - Class B 48,480,400 48,480,400 —
(c) Activity stock 163,710,000 163,710,000 —
(d) Excess stock — — —
(e) Aggregate total $ 212,190,400 $ 212,190,400 $ —
(f) Actual or estimated borrowing capacity
as determined by the insurer $ 11,139,040,599 $ 11,139,040,599 $ —

The FHLB borrowing capacity for the Company is determined using 5% of the Company's total admitted assets at the current

reporting date, less any secured borrowing amounts.

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

6 Months to
Current Year Not Eligible for  Less than 6 Less 1 to Less than
Total Redemption Months than 1 Year 3 Years 3to 5 Years
Membership stock
1. Class A $ — — 3 — — — —
2. Class B $ 48,480,400 $ 48,480,400 $ — 3 — — —
(3) Collateral pledged to FHLB of NY
a. Amount pledged as collateral as of reporting date is as follows:
Aggregate Total
Fair Value' Carrying Value' Borrowing
1. Current year total general and
separate accounts $ 6,141,566,625 $ 6,763,626,120 $ 3,063,675,674
2. Current year general account $ 6,141,566,625 $ 6,763,626,120 $ 3,063,675,674
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate
accounts $ 6,574,917,031 $ 7,598,586,387 $ 3,691,899,872
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' Includes amounts in excess of minimum requirements.
b.  Maximum amount of collateral pledged during reporting period is as follows:

Amount Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral

1. Current year total general and

separate accounts $ 6,250,370,983 $ 6,808,990,884 $ 3,192,685,050
2. Current year general account $ 6,250,370,983 $ 6,808,990,884 $ 3,192,685,050
3. Current year separate accounts $ — 3 — 3 —
4. Prior year total general and separate
accounts $ 6,714,362,570 $ 7,919,042,346 $ 2,820,196,634
(4) Borrowing from FHLB of NY
a. Amount borrowed as of reporting date is as follows:
1. Current Year
Funding
Agreements
General Separate Reserves
Total Account Accounts Established
(a) Debt $ — 3 — — 3 —
(b) Funding agreements 3,063,675,674 3,063,675,674 — 3,063,675,674
(c) Other — — — —
(d) Aggregate total $ 3,063,675,674 $ 3,063,675,674 $ — 3 3,063,675,674
2. Prior Year
Funding
Agreements
General Separate Reserves
Total Account Accounts Established
(a) Debt $ — — 3 — 3 —
(b) Funding agreements 3,691,899,872 3,691,899,872 — 3,691,899,872
(c) Other — — — —
(d) Aggregate total $ 3,691,899,872 $ 3,691,899,872 $ — $ 3,691,899,872
b.  Maximum amount borrowed during current reporting period is as follows:
General Separate
Total Account Accounts
1. Debt $ — % — 3 —
2. Funding agreements 3,192,685,050 3,192,685,050 —
3. Other — — —
4. Aggregate total $ 3,192,685,050 $ 3,192,685,050 $ —

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

Does the Company have prepayment obligations
under the following arrangements

(YES/NO)?
1. Debt N/A
2. Funding agreements No
3. Other N/A

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

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

(4) Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
March 31, December 31, March 31, December 31,
2023 2022 2023 2022

a. Service cost $ 36,444,983 $ 193,927,365 $ 4,070,699 $ 24,656,944
b. Interest cost 93,599,295 231,777,627 15,649,752 42,792,841
c. Expected return on plan assets (109,518,141) (487,252,114) (12,001,106) (57,982,078)
d. Transition asset or obligation — — — —
e. Amortization of losses/(gains) 36,893,324 166,623,880 (1,538,371) 5,232,182
f.  Amortization of Prior service credit (976,728) (3,906,913) (4,135,250) (16,541,001)
g. Amortization of nonvested prior service cost — — 4,517,099 19,067,086
h. Net periodic benefit cost $ 56,442,733 $ 101,169,845 $ 6,562,823 $ 17,225,974
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The Company shares the net periodic benefit cost of certain pension and postretirement benefits with its subsidiaries. The expenses for
these plans are allocated to each subsidiary in accordance with an intercompany cost sharing arrangement. The liabilities for these plans
are included with the liabilities for the corresponding plan of the Company. Pension and postretirement costs of $11,312,910 and
$1,606,442, respectively, were billed to subsidiaries for the three months ended March 31, 2023. Pension and postretirement costs of
$52,753,331 and $9,537,180, respectively, were billed to subsidiaries for the year ended December 31, 2022.

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

(1) No change.
(2) No change.

(3) Long-term care guarantee fund assessments
Not applicable.
C. Gain Contingencies
Not applicable.
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits
No change.
E. Joint and Several Liabilities
Not applicable.
F. All Other Contingencies
No change.
15. Leases
A. Lessee Operating Lease
No change.
B. Lessor Leases
Not applicable.
16. Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No change.
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
Not applicable.
B. Transfer and Servicing of Financial Assets
(1) No change.
(2) - (7) Not applicable.
C. Wash Sales

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

(2) The 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, 2023 and reacquired within 30 days of the sale date.

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

Not applicable.
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Direct Premium Written/Produced by Managing General Agents/Third-Party Administrators

No change.

Fair Value Measurements

A.

a.

b.

1

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

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

Level 1

Level 2

Level 3

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

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

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

The following table represents the balances of assets and liabilities measured at fair value or NAV as of March 31, 2023:

2. Bonds

Quoted Prices in Significant Significant
Active Markets for Observable Unobservable
Identical Assets Inputs Inputs Net Asset Value
(Level 1) (Level 2) (Level 3) (NAV) Total
Assets at fair value
Redeemable preferred stocks $ — $ 4,198,700 $ 108,329,662 $ — $ 112,528,362
1.  Preferred stocks $ — 3 4,198,700 $ 108,329,662 $ — 3 112,528,362
SVO Identified Bond ETF 293,960,775 — — — 293,960,775
U.S. corporate — 458,804 — — 458,804
Foreign corporate — — — — —
Non-agency commercial mortgage-
backed securities — — — — —
Non-agency residential mortgage-
backed securities — 176,581 — — 176,581
Non-agency asset-backed securities — — 7,287,760 — 7,287,760
Total bonds 293,960,775 635,385 7,287,760 — 301,883,920
Common stocks 720,492,037 — 267,497,163 — 987,989,200
Derivative assets
Interest rate swaps — 387,035,372 — — 387,035,372
Foreign currency swaps — 913,795,194 — — 913,795,194
Inflation swaps — 6,522,488 — — 6,522,488
Interest rate options — 66,548,879 348,843 — 66,897,722
Foreign currency forwards — 9,398,926 — — 9,398,926
Futures 1,775,850 — — — 1,775,850
Total derivative assets 1,775,850 1,383,300,859 348,843 — 1,385,425,552
5.  Separate accounts assets 976,318,621 3,873,043,588 1,535,842 1,565,493,977 6,416,392,028
6.  Other invested assets — 1,651,123 218,684,077 — 220,335,200
Total assets at fair value $ 1992547283 $§ 5,262,829,655 $ 603,683,347 $  1,565,493,977 $  9,424,554,262
Liabilities at fair value
1. Derivative liabilities
Interest rate swaps $ — $ 216,033,012 $ — $ — $ 216,033,012
Foreign currency swaps — 228,558,687 — — 228,558,687
Inflation swaps — 25,222,779 — — 25,222,779
Interest rate options — — 4,474,558 — 4,474,558
Foreign currency forwards — 10,458,023 — — 10,458,023
Futures 4,773,032 — — — 4,773,032
Total derivative liabilities 4,773,032 480,272,501 4,474,558 — 489,520,091
2. Separate accounts liabilities - derivatives' $ 2,876,982 $ — $ — $ — $ 2,876,982
Total liabilities at fair value $ 7,650,014 $ 480,272,501 $ 4,474,558 $ — $ 492,397,073

Separate accounts contract holder liabilities are not included in the table as they are reported at contract value and not fair value in the Company's Annual

Statement.
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(2:(

Assets:

Preferred stocks

Bonds
Non-agency
residential
mortgage-
backed
securities
Non-agency
asset-backed
securities

Total bonds

Common stocks

Derivatives

Separate

accounts

assets’

Other invested
assets

Total Assets:

Liabilities:
Derivatives
Total Liabilities:

" The total gains or
Company.

(4)-(5

Ny

3)  The table below presents a rollforward of Level 3 assets and liabilities for the three months ended March 31, 2023:
Total gains Total gains
Transfers Transfers or (losses) or (losses)
Balance at into out of included in included in Balance at
01/01/2023 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2023
$ 108,227,522 § — 3 — 3 — $§ 102140 $ — 3 — 3 — 3 — $ 108,329,662
8,082,564 8,282,554 (7,991,541) 967 (1,018,678) 101,910 — — (170,016) 7,287,760
8,082,564 8,282,554 (7,991,541) 967 (1,018,678) 101,910 — — (170,016) 7,287,760
309,091,466 — — — (13,469,303) 4,500,000 — (32,625,000) — 267,497,163
2,800,285 — — (1,926,158) (525,284) — — — — 348,843
1,105,725 750,755 (750,755) (55,704) 324,084 265,549 — (103,812) —_ 1,635,842
162,790,000 55,894,077 — — — — — — — 218,684,077
$ 592,097,562 $ 64,927,386 $ (8,742,296) $ (1,980,895) $(14,587,041) $ 4,867,459 §$ — $(32,728,812) $ (170,016) $ 603,683,347
$ 4305653 $ — — $ (105594) $ 274,499 $ —  $ —  $ — $ — $ 4474558
$ 4305653 § — § — $ (105594) § 274,499 § —  § — $ — 3 — § 4,474,558

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

Transfers between levels

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

Transfers into and out of Level 3

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

Transfers into Level 3 totaled $64,927,386 for the three months ended March 31, 2023, which relates to $55,894,077 of residual
tranches of securitizations that were transferred from bonds to other invested assets and are measured at fair value at the end of the
period, $8,282,554 non-agency asset backed security that was measured at amortized cost at the beginning of the period and
measured at fair value at the end of the period and $750,755 separate accounts sec type change from common stock to preferred
stock. Transfers out of Level 3 totaled $8,742,296 for the three months ended March 31, 2023, which relates to $7,991,541 of non-
agency asset-backed securities measured at fair value at the beginning of the period and measured at amortized cost at the end of
the period and $750,755 separate accounts sec type change from common stock to preferred stock.

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, 2023 the Company challenged the price it received from third party pricing services on general account securities with
book value of $11,919,322 and market value of $12,299,421. The Company did not have price challenges on separate account
securities for what is received from third party pricing services.

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

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

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

The following represents a summary of significant valuation techniques for assets and liabilities used to determine fair value, as well
as the general classification of such instruments pursuant to the valuation hierarchy.
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Level 1 measurements

SVO identified bond ETF

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

Common stocks

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

Derivatives (including separate accounts liabilities — derivatives)

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

Separate accounts assets
These assets are comprised of cash and common stocks. Common stocks are generally traded on an exchange.

Level 2 measurements

Preferred stocks

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

Bonds

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

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

Certain private placement securities that cannot be priced using the matrix pricing described above, are priced by an internally
developed discounted cash flow model or are priced based on internal calculations. The model uses observable inputs with a
discount rate based off spreads of comparable public bond issues, adjusted for liquidity, rating and maturity. The Company assigns a
credit rating for private placement securities based upon internal analysis. The liquidity premium is usually based on market
transactions. These securities are classified as Level 2.

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

Derivatives

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

Other invested assets

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

Separate accounts assets

These are assets primarily related to investments in U.S. government and treasury securities, corporate bonds and mortgage-
backed securities. These separate accounts assets are valued and assigned within the fair value hierarchy, consistent with the
methodologies described herein for similar financial instruments held within the general account of the Company. This also relates to
investments in limited partnerships and hedge funds that use NAV where the investment can be redeemed at NAV at the
measurement date or in the near-term (generally 90 days).

Level 3 measurements

Bonds

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

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

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

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

Derivatives

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

Other Invested Assets

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

Not applicable.

The following table presents the estimated fair value and carrying value of the Company's financial instruments at March 31, 2023.
Since the SSAP 100 hierarchy only applies to items that are measured at fair value at the reporting date, the items in the tables
above are subsets of the amounts reported in the following table.

Cash, cash equivalents and

short-term investments

Derivatives

Other invested assets'
Derivatives collateral

Investment income due and

accrued

Separate accounts assets
Total assets

Liabilities:

Deposit fund contracts:

Funding agreements
Annuities certain
Other deposit funds

Premiums paid in advance

Derivatives

Borrowed money

Payable to parent and

affiliates

Amounts payable under

securities lending

Separate accounts liabilities -

derivative collateral

Separate accounts liabilities

Not
Net Asset Practicable NAV
Fair Value (Carrying Included in
Value Carrying Amount Level 1 Level 2 Level 3 (NAV) Value) Level 2
$120,533,459,138 $ 131,719,688,998 $ 293,960,775 $115,483,193,604 $ 4,756,304,759 $ — 3 — 3
112,528,362 112,528,362 — 4,198,700 108,329,662 — —
987,989,200 987,989,200 720,492,037 — 267,497,163 — —
20,277,904,343 21,954,222,314 — — 20,277,904,343 — —
1,645,361,765 1,645,361,765 356,406,231 1,288,955,534 — — —
1,486,335,481 1,510,866,084 1,775,850 1,484,210,788 348,843 — —
821,567,638 863,287,467 — 177,405,890 644,161,748 — —
517,313,660 517,313,660 — 517,313,660 — — —
1,780,259,772 1,780,259,772 — 1,780,259,772 — — —
13,937,974,602 14,402,850,503 976,522,270  11,375,827,481 20,130,874 1,565,493,977 —
$162,100,693,961 $§ 175,494,368,125 $ 2,349,157,163 $132,111,365,429 $ 26,074,677,392 $1,565,493,977 $ — $
$ 29,156,667,723 $  31,097,042,087 $ — 3 — $29,156,667,723 $ — 3 — 3
14,291,392 13,891,394 — — 14,291,392 — —
960,336,758 960,336,758 — — 960,336,758 — —
120,294,008 120,294,008 — 120,294,008 — — —
1,330,627,766 736,926,027 4,773,032 1,321,380,176 4,474,558 — —
Derivatives - collateral — —_ — — — — —
478,214,971 478,214,971 — 478,214,971 — — —
68,232,005 — — 68,232,005 — — —
779,323,930 779,323,930 — 779,323,930 — — —
3,060,560 3,060,560 2,876,982 183,578 — — —
$ 32,911,049,113 $  34,189,089,735 $ 7,650,014 $ 2,767,628,668 $30,135,770,431 $ — 3 — 3

Total liabilities

" Excludes investments accounted for under the equity method.

Bonds

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

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

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

7.12



STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Included in bonds is an affiliated bond from MCF. The affiliated bond from MCF had a carrying value of $3,544,634,079 and a fair
value of $3,495,009,202 at March 31, 2023. 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.

Preferred and 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.

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.

Derivatives (including separate accounts liabilities)

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

Other invested assets

Other invested assets are principally comprised of LIHTC investments and surplus notes, affiliated loans, preferred units of a limited
partnership, and certain other investments with characteristics of debt. 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 the security’s fair value and are classified
as Level 2. The fair value of the affiliated loans and the LIHTC investments is derived using an income valuation approach, which is
based on a discounted cash flow calculation using a discount rate that is determined internally. These investments are classified as
Level 3 because the discount rate used is based on management’s judgment and assumptions. Refer to Note 10 - Information
Concerning Parent, Subsidiaries, Affiliates and Other Related Parties, for details on intercompany loans and Note 5 - Investments for
details on LIHTC investments. The fair value of investments with debt characteristics and the fair value of the majority of 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. The fair value of the preferred units in a limited
partnership is derived internally based on market comparable preferred units and recent transactions by the limited partnership. The
valuation technique used required inputs that were both unobservable and significant and therefore classified as Level 3.

Derivatives — collateral (including separate accounts liabilities collateral)

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

Separate accounts assets (including separate account assets - collateral)

Assets within the separate accounts are primarily invested in bonds and common stock. The fair value of investments in the
separate accounts is calculated using the same procedures as are used for bonds and common stocks in the general account.

The separate accounts also invest in limited partnerships and hedge fund investments. The fair value of such partnerships is
determined by reference to the limited partnership’s NAV. The valuation of the hedge funds is based upon the hedge funds’ latest
financial statements adjusted for cash activity since that date and estimates of market valuations.

Deposit fund contracts

For funding agreements backing medium term notes, fair values are based on available market prices for the notes. For other
funding agreements and annuities certain liabilities, fair values are estimated using discounted cash flow calculations based on
interest rates currently being offered for similar contracts with maturities consistent with those remaining for the contracts being
valued. For all other deposit funds, the fair value is estimated to be equal to the account value since they can be withdrawn at
anytime and without prior notice.

Premiums paid in advance

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

Amounts payable under securities lending

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

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

(1)—(2) Not applicable.
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E. The following table provides additional information for investments that are measured at fair value using NAV as a practical
expedient, as allowed under authoritative guidance, for investments that meet specified criteria:

March 31, 2023

Fair Value
Category of Investment Determined Unfunded Redemption Redemption Notice
Investment Strategy Using NAV Commitments Frequency Period
Long/short equity,
futures, options,
foreign exchange
Hedge fund arbitrage $ 264,299,245 $ — N/A N/A
Distressed
securities, multi-
Hedge fund strategy 2,665,407 — N/A N/A
Leverage buyout,
mezzanine
financing, distressed
Private equity securities 1,298,529,325 257,423,427 N/A N/A

$ 1,565,493,977 $ 257,423,427

21. Other Iltems
A. No change.
B -D. Not applicable.
E - G. No change.

H-1. Not applicable.

22. Events Subsequent

At May 12, 2023, the date the financial statements were available to be issued, there have been no events occurring subsequent to the close
of the Company’s books or accounts which would have a material effect on the financial condition of the Company.

23. Reinsurance
A. Ceded Reinsurance Report
Section 1 — General Interrogatories
No change.
Section 2 — Ceded Reinsurance Report — Part A
No change.
Section 3 — Ceded Reinsurance Report — Part B
No change.
B -G. Not applicable.
H. No change.
24. Retrospectively Rated Contracts and Contracts Subject to Redetermination
A -C. Notapplicable.
D. No change.
E. Risk Sharing Provisions of the ACA
(1) At March 31, 2023, the Company wrote accident and health insurance premiums which is subject to the ACA risk sharing provisions.

(2) The impact of risk-sharing provisions of the ACA on admitted assets, liabilities and revenue for the three months ended March 31,
2023 are as follows:

1. Permanent ACA Risk Adjustment Program
Not applicable.
2. Transitional ACA Reinsurance Program

At March 31, 2023, the Company’s liability for contributions payable due to ACA reinsurance program (not reported as ceded
premium) was $756.

3. Temporary ACA Risk Corridors Program

Not applicable.
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(©)

b. Transitional
ACA

reinsurance
program

4. Liabilities
for
contributions
payable due
to ACA
reinsurance
program (not
reported as
ceded
premium)

d. Total for
ACA risk-
sharing
provisions

A roll-forward of prior year ACA risk-sharing provisions for the following liability balance at March 31, 2023 is as follows:

Unsettled Balances as

Accrued During the  Received or Paid as of Differences Adjustments of the Reporting Date
Prior Year on the Current Year on Accrued Less Balance Balance
Business Written Business Written Less Payment To Prior  To Prior from Prior  from Prior
Before December 31 Before December 31 Payments s (Col 2 Year Year Years Years
of the Prior Year of the Prior Year (Col 1-3) -4) Balances Balances (Col 1-3+7) (Col 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Ref Receivable (Payable)
$ — 3 756 $ — $ — — $ 756 $ — $ — A $ — $ 756
$ — 3 756 $ — 3 — 3 — 3 756 $ — 3 — $ — 3 756

Explanation of Adjustments:

A. 0 covered lives were removed during 2023.

(4) The Company had no risk corridors asset and liability balances for the three months ended March 31, 2023.

(5) The Company had no ACA risk corridors receivable for the three months ended March 31, 2023.

25. Change in Incurred Losses and Loss Adjustment Expenses

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

A. Claim reserves and unpaid claim liabilities at December 31, 2022 were $1,503,514,405. For the three months ended March 31, 2023,
$64,926,022 has been paid for incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves
remaining for prior years are now $1,348,877,100 as a result of re-estimation of unpaid claims and claim adjustment expenses principally
on group medical, disability income, Medicare supplement of insurance and long term care lines of insurance. Therefore, there has been
a $89,711,283 favorable prior-year development from December 31, 2022 to March 31, 2023. The decrease is generally the result of
ongoing analysis of recent loss development trends. Original estimates were adjusted as additional information became known regarding
individual claims. The Company had no unfavorable prior year loss development on retrospectively rated policies included in this

decrease. However, the business to which it relates is subject to premium adjustments.

B. Not applicable.

Intercompany Pooling Arrangements

Not applicable.

Structured Settlements

No change.

Health Care Receivables

Not applicable.

Participating Policies

No change.

Premium Deficiency Reserves

No change.

Reserves for Life Contracts and Annuity Contracts

No change.

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

No change.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No change.

Premium and Annuity Considerations Deferred and Uncollected

No change.
Separate Accounts

No change.

Loss/Claim Adjustment Expenses

No change.
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, s reqUIred DY the MOTEI ACL? .......c.c.iiiiieeueirieteee ettt st es et et s e eses e e e e e esee e e e s e e e esesee et s E e 2seseeee e s e e sesee et s e e eesesee et s s snseseaesesneaen Yes[ ] No[X]
If yes, has the report been filed with the domiciliary STate? ..o 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 EIIEILY? ..ottt ettt ettt caes et et e eseses e e e s eseeesee a2 s e s eseeee 22 a2 s ee e s a2 222 s e s eeee a2 e 2 s e e e e ee a2 e e s e e e s e e s e e e s ee e s e e e e s e s eseees s e snses et es s nanaesesenna Yes [ X] No[ ]
L e Fo 1 Sl o) e 1 =T T T T O S PSSO O PP PR PPRPRRPRRPRONY 03/07/2023
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 BI INSUIEI? ...ttt ettt ettt ettt ettt a et et et et et et et e s e se st s e s et et et et es e e e et eses a2 et et et esess s es e s et et et e s esese s eses et et et et esese s eseses et et eseseas s es et et etes et esnen s eseseseretesn 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? ...............ccccoiiiiiiiiii s 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? ... 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. ..........cccceieveiiiiiineieiceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccoiiiiiiiiiiis 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. .......... 12/31/2019
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. ...........ooceueurririeireernnecenennns 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
1o (=) OO OO T OO 06/25/2021
By what department or departments?
New York State Department of FINANCIAl SEIVICES ...........coiiiiiiii e
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ...........ooiieeeeeeeeeeeeeeee e eee ettt et e et et e s e e e e ae e e et eeee e e s e e et e s et eeeaee e s s e e et eeeeeseaneesnesesnseenenanaens Yes[ 1 No[ ] NAT[X]
Have all of the recommendations within the latest financial examination report been complied with? ..............c.ccocoiiiiiiiie Yes[ 1 No[ 1 NATXI
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? ............vcueveveiiicieeete e eeeete ettt sttt s s s s ennas 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? ..o Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

NYLIFE Securities LLC ...
NYLIFE Distributors LLC
Eagle Strategies LLC
New York Life Investment Managment LLC
MacKay Shields LLC ....
Apogem Capital LLC

NYL Investors LLC ..
IndexIQ Advisors LLC
NYLIM Service Company LLC
Flatiron RR LLC
MKS CLO Manager, LLC
Cascade CLO Manager, LLC
Candriam
Ausbil Investment Management Limited

New York, NY

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
New York, NY
New York, NY ..
Strassen, LUX ....
Sydney, AUS
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............ccocevevevevevcvereseeeesecie e 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 amended? ......... ... Yes[ ] No[ X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified Officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ............ccoooiiiiiiiiieiiiieeee s

INVESTMENT

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: ..
Amount of real estate and mortgages held in short-term investments: ..............ccccce..

3,799,209,754

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............cc.cooiiiiii i Yes [ X] No[ ]
If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
3,908,231,645 S 3,796,551,955

Preferred Stock
Common Stock .........

Short-Term Investments ......
Mortgage Loans on Real Estate ....
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

5,263,865,077 S 5,411,220,331
22,962,508,298 S 22,887,300,845

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVe ...........cccccoiiiiiiiiiiiiiicecccc s ieeee D e S
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..............cccooiiiiiiiiiiiiiic Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccceviiiiiiiiicnes Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.

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

801,115,273
...802,273,428
779,323,930

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .............ccccoiiiiiiiiiiicicee
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability page. ..........ccccooiiiiiiiiii e

8.1
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
270 Park Avenue, New York NY 10017
240 Greenwich Street, New York NY 10286
50 S LaSalle Street, Chicago, IL 60603
155 Wellington Street West, Toronto ON M5V 3L3, Canada ...

JP Morgan Chase
The Bank of New York Mellon
The Northern Trust Company
RBC Investor Services Trust

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

Yes[ 1 No[ X]

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ................
If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

NYL Investors LLC
MacKay Shields LLC
MacKay Shields UK LLP
Apogem Capital LLC ...
Index1Q Advisors LLC ....
Goldman Sachs Asset Management LP
J.P. Morgan Investment Management Inc. ..........

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s iNvested @SSetS?...........ccccvirviririieriieieiee e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............cocevvvveerieerieesieeseeenns Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
169553 ... NYL Investors LLC 5493000EGO9WOQURS721 ........
107717 ... MacKay Shields LLC 549300Y7LLCOFU7R8H16 ........
167939 ... MacKay Shields UK LLP ... 549300Z00JQEVQDT3045 ........
309234 . Apogem Capital LLC 549300S5HOLSGCLLY 165 ........
144790 ... Index1Q Advisors LLC 549300GES 17SMBSH7677 ........
107738 ... Goldman Sachs Asset Management LP CF5M58QA35CFPUX70H1T .......
107038 . J.P. Morgan Investment Management Inc. 549300178QHV4XMMEK69

Yes [

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... ] No[X]

If no, list exceptions:
-Filings that have been submitted but Not yet rated by the SVO: 2 ...t

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ..o Yes [ X] No[ ]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMTIES? ..........oiuiiiiiiiiiii et b et b ettt et see e et e sbe e sbeenbeenbeenbeeas Yes[ ] No[X]

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? .............cccccooii. Yes[ 1 No[X]

8.2



STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

117 FArM MOMGAGES ...ttt e et e e e e e e e e e e et e e e e e ae e e e e e e e e et e e e e et e e e e e e e e eeaes B
1.12 RESIAENTIAI MOTLGAGES .....evetieieiiiesteteteteees et sttt et se e e et et ee st ae s e e E e b e e e b eR e et e se e e e b e b eEeeea et e e ee e e b e b et esene e ae e e s ebetereneneaeas B 636,203
1.13 COMMETCIAI IMOTGAGES ....c.e.eeeteteieniaieeeestetetetee sttt e ettt es sttt e e e e e b e e et e e eae e se e e e b e b e b e Rt a e e e e s e s ebeEebesea et ae e e e et et et en et et as s esebenenin B 21,776,586,112

21,777,222 ,315

1.14 Total Mortgages in Good Standing

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStructured TeImMS.............cooi i $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
R o Ty Y [Ty (o= o TSSOSO PSPPI [P

1.32 Residential Mortgages

1.33 Commercial Mortgages

1.34 Total Mortgages with Interest Overdue more than Three Months ... $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

T.47 FarM MOMGAGES ...ttt ettt et e e e et e e e e e e e e e e e e e e e e e e e e aeeae e e e ae e e e e e e e e ene e e e e e e e e e e e neaes B
1.42 ReSIAENEAI MOMGAGES ......c.eiiiiiitiiie et h bt bbbt E e E e b b e h e bt s b e et e b e e et e b e bt s b e s e e s b e ebe i e e eneeaeene e B
1.43 COMMETCIAI IMOTGAGES ...ttt ettt ettt e ettt es sttt se s e e e b et et e s ea e e se e e b e b e b e Rt a et e e 4o s ebeEebesen et se e e s et et eben et et as e esebenenn T 177,000,000
1.44 Total Mortgages iN ProCeSS Of FOTECIOSUIE .........c.iiiiiiieieieieieiie ettt s e s e s e e e s eseseeeses e e e s anenenas T 177,000,000
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 + 3.2) ...cuiuiuiuriiniirrisieieeeeeeese e $ 21,954,222,315

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

OGN - Ty Y (T (o= o TSR PRRPRRRY B
G T To [T o 1Y o Ty (o F= o [T SRS UR PR [ USSR
1.63 COMMEICIAl IMOIGAGES .......cveuviviriitieiiteieitetestetestete st tes e teseetesessesestesessese s ebeseeseseesessssesessesessebe s esessebasssbesessessssesessesessebensesensasens B e (282,711)
1.64 Total Mortgages Foreclosed and Transferred to REal ESTAtE ............cccoveueiriiieieiiieieieeseeee e $ (282,711)

2. Operating Percentages:

2.1 AGH IOSS PEICENT ......eeiieeeeeteteeeeee et ettt ettt e et et et et et et ea et et e s es et et et esessss et eseseses et eseseas st eseses et et et eseas st es e s e s eses et eseas s es et e s et et esesess s es et et esetesesnas SAeAeatseseteseseneae ittt et et etenenene 58.439 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetetceee et et e teteteseaee et et et et et et eseaesses et et et et esesesess s e s et es et et esessss s e s et et et et esessas s es s et et et eseesas s esas e s e st e e s esesesesenen e e st et es et enenene 0.213 %
2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........ceiieririiririetiriitestitesesteststesestesestesessesessasessssessssessssessssesessesessesessesasss Soestesestasentesesteseseeseseeseseasases 35.747 %
3.1 Do you act as a custodian for Nealth SAVINGS GCCOUNTS? .........coiiiiiiiuiueieiiiiieirirst ettt ettt ettt ee ettt es e s et ee e es s e b ebeses et s e e esenetens Yes[ 1 No[X]
3.2 If yes, please provide the amount of custodial funds held as of the reporting date ............cccoiiiiiiiiii e B e
3.3 Do you act as an administrator for health savings accounts? ..... Yes[ 1 No[ X]
3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoiiiiiiiiiiieiii e B e
4. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............c.cccocevenene Yes [ X] No[ ]
4.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
dOMiCile Of the FEPOMING ENLILY? .........vvieieceeieiei ettt ettt ettt a s a s s s s et seses e s s s s e ses e s s s s s s sses s sanssansesessanas Yes[ 1 No[ ]
Fraternal Benefit Societies Only:
5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this been done? .................... ] No [ ] NAT ]
5.2 If no, explain:
6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations [ 2 Through 5 Contracts
1. Alabama ..o AL oo b s 27,079,749 |.......... 11,867,121 |........... 2,055,749 |........... 2,545,054 |.......... 43,547,673 |.ceveiieiien
2. AlASKA it AK oo L e 9,888,823 |...............887,633 |...............618,246 |............... 693,999 |.......... 12,088,701
3. Arizona ..... . AZ ...29,646,038 |. 10,085,217 .50,786,792 |..
4. Arkansas .. .. AR ..11,318,145 |........... 3,214,267 |........... 1,056,746 |............... 400,000 ....15,989,158 |..
5. California .. .. CA . 346,535,752 |. 121,245,662 .. 557,475,201 |..
6. Colorado ...... .. CO ...30,459,215 |. 3,774,707 .40,512,315 |..
7. Connecticut .. . CT ...26,589,284 |. 6,215,389 ....38,605,243 |..
8. Delaware ............. .. DE ... 8,362,219 |........ 212,428,247 |...............410,035 |......c..... 391,594 .. 221,592,095
9. District of Columbia . . DC .... 3,684,668 |. ...8,459,119 |.......... 17,660,626 |..
10. Florida .. .. FL . 115,536,955 |. .15,225,475 |........ 155,438,215 |..
11.  Georgia .. GA ...61,558,906 |. .23,610,540 |..........91,795,525 |..
12.  Hawaii .. .. HI ...12,804,039 |. .13,543,328 |.. .28,671,785 |..
13. Idaho .... . ID ... 7,071,260 |. .. 3,273,287 |..........12,632,8% |..
14. lllinois ... L IL ...74,700,937 |. .21,750,910 |........ 124,200,123 |..
15.  Indiana . . IN ...20,512,451 |. .10,390,347 |..........96,272,700 |..
16. lowa ..... LA ...19,014,371 |. 1,417,740 ....24,307,174 |..
17. Kansas . KS ...16,644,860 |..........82,282,377 |............1,614,591 |.............. (51,678)|........ 100,490, 150 |..
18, KENLUCKY ..o KY | b e 15,754,061 20,757,557 |.......... 43,265,857
19, LOUISIANA ...eovueiiiiiiieiiie it LA | b e 43,441,367 |..........22,989,285 |........... 2,567,858 |............... 475,064 |......... 69,473,574
20.  MaiNe ...cooevrieiienieeniiesieieeeeeeeseeseenieeneee. ME - e Lo fei 4,607,099 |. ...354,435 |. ...6,181,155 |..
21.  Maryland . ...42,798,179 |. 9,812,483 |. , ..9,2717, .. .61,011,483 |..
22, MasSaChUSELES ..........ceeeruierieeiieieeieeieeenn MA | b e 73,077,001 |.......... 12,520,755 |........... 3,546,843 |.......... 27 775,142 |........ 116,919,831
23, MIChigan .....ccceiiiiiiiieiieee e M e b e 30,342,476 |............ 1,222,661 |........... 1,987,635 |.......... 10,830,511 |.......... 44,383,283
24. Minnesota . ...18,648,819 |. 1,541,879 |. 11,814,078 |.. .33,503,239 |..
25.  Mississippi ...15,684,134 |. ... 2,691,208 |.......... 1,268,329 [...ocoeririiriiiine . .19,643,671 |..
26, MISSOUN ..eovieiiiiieiiieiee e 25,218,217 |.......... 18,493,102 |........... 2,187,615 |.......... 10,305,754 |.......... 56,204,688
27, MONANA ...oiiiiiieiieeiie et MT e b s 7,991,031 |..............528, 360 |...............685,183 [................ (3,99)]............ 9,200,579
28. Nebraska .. ...10,393,996 |. ...172,480 |.. .12,659,848 |..
29. Nevada ........ ...17,493,697 |. .(1,547,118)|.. .22,060,946 |..
30.  New Hampshire .........ccocoeiieieencniceneeens NH e b o 12,208,668 |...............617,257 |...............606,461 |............... (1,027)]...c... 13,431,359
31, NEW JEISEY ..ooueiiiiiiiiieiieiee e N Joeeereene b foes 111,117,315 |..........21,444 249 |........... 4,440,548 |.......... 10,659,236 |........ 147,661,348
32.  New Mexico . NM ...11,834,236 |........... 1,707,787 |...............860,389 |................ 21,124 |.......... 14,423 536 |..
33. New York ..... NY .310,352,022 |. 273,567,878 |........607,313,787 |..
34.  North Carolina .. NC 47,947,954 |..........45,779,069 |............2,998,166 |.......... 39,718,948 |........ 136,444,137 |..
35.  North Dakota .. ND 6,125,449 ..8,897,873 |.. .16,067,089 |..
36.  OhiO ...c......... .. OH 46,473,593 17,842,709 |.. .72,468,767 |..
37. Oklahoma . .. OK 17,786,736 ..2,898,652 |. .50,005,029 |..
38. Oregon......... .. OR 13,697,086 .. 4,841,937 |..........22,273,433 |..
39. Pennsylvania ... . PA 78,333,860 .25,026,318 |........ 138,056,346 |..
40. Rhode Island .... . RI .... 6,283,359 ..2,741,957 |.......... 12,334,542 |..
41.  South Carolina . .. SC 32,896,824 .. 4,695,455 |. .48,028,733 |..
42. South Dakota ... .. SD 13,764,166 ...2,143,695 |.. .18,344,898 |..
43. Tennessee ... .. TN .27,154,915 ..1,373,780 |.. .35,956,655 |..
44. Texas ....... . TX 181,273,197 .50,619,190 |........ 273,212,080 |..
45. Utah ..... . UT . 14,546,160 17,746,355 |..
46.  Vermont VT .... 4,046,793 , . .. ...6,959,744 |..
A7, VIFGINIA eeeeeeeeeieeieee e VA o b s 62,907,921 |.......... 10 467 052 |........... 4,805,364 |.......... 11,358,346 |.......... 89,538,683
48.  Washington ........ccccceeeeieenieneeeeceeeen WA oo b s 49,817,039 |.......... 26,966,949 |........... 5,024,068 |.......... 10,979,967 |.......... 92,788,023
49, West Virginia ....ccoeevvveeneceneneneniensennneees. WV [ Lo 6,941,122 | 705,438 |. .. 8,357,022 |..
50. Wisconsin .... . ..15,270,817 |. , . .47,184,838 |..
51, WYOMING .oueeeieeieeieeieeieeieseeseeseeneeneeee. WY Lo [e5,014,397 | 424,325 |.............. 468,766 |........cccn.e. (569)|........... 5,906,919 |.coooviiieine
52.  American Samoa .........cccceceeeriieeiiieeeineaans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccociiiiiiniininnnen, VI
56. Northern Mariana Islands ..............cccccoeeinie MP
57. Canada ......cccccceevuveennnns .. CAN
58. Aggregate Other Aliens . OT X .
59.  SUBLOtAl ..ceiiiiiiii e 840 423 965 813,188,358 |.....4,022,472,051 |..... 2,819,771,136
90. Reporting entity contributions for employee benefits
PlanS. ... 0 O
91.  Dividends or refunds applied to purchase paid-up
additions and anNUItIes............ccoerererereenenenens e DLOZC G 430,973,829 |............ 4,196,220 [oooovoeieeeiieens [ e 435,170,049 |..oooviiiiiee
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccceeeeuuveeeeeeiinnnes fonenes 0, O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...10,971,186 |. .... 13,186,993 |..
94.  Aggregate or other amounts not allocable by State..|. 149 584,968 |.....oeviveiiieiiieiins foeeeeeieerieeneeie e [ 149,584,968 |..
95.  Totals (Direct BUSINESS)........cccvevrueeirieirieinieenna  XXX..... .2,817,577,866 |. 813,188,358 |..... 4,620,414,061
96. Plus Reinsurance Assumed. XXX o 40,791,064 [...ovoeeieeiieiiciins oo v e 40,791,064
97  Totals (All Business).... L XXX..... .2,858,368,930 |. . 145,027,652 813,188,358 |..... 4,661,205,125
98. Less Reinsurance Ceded...........ccoovevrrrenenennnens o DLOZC G 118,887,887 |.veovieeieiieiie e 5,903,411 [ [ 124,791,298 |.ooooiecee
99. Totals (All Business) less Reinsurance Ceded XXX 2,739,481,043 844,620, 185 139, 124,241 813,188,358 4,536,413,827 2,819,771,136
DETAILS OF WRITE-INS
58001. Aggregate Other Alien ......ccoooviveieeiecicieeee e XXX....... .7,109,967 |. 65,002 30,286 |.. .. 7,205,255 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvveviieiiiicniic e s XXX e oo oo [ e e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 7,109,967 65,002 30,286 7,205,255
9401. Paid-up Additions Applied as Credits ......cccoonfonn. XXX [ 139,721,310 |oeoveiieiieiieiiie e e [ 139,721,310 oo
9402. Dividend Accumulations applied as premium or
Annuity considerations in states that do not
allow a dividend deduction ......ccccoovnvnnciceceiomnnn DLO ST AR 9,863,658 |.....oovevereriiinirins [ [ e 9,863,658 |......coeveveeiiiinn
9403, e ), 0,0 O N Y R
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccoceveviieiiiieiic e s XXX e oo oo [ e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 149,584,968 149,584,968
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.............cccccoviies e 55 4. Q- Qualified - Qualified or accredited rEINSUIET............covovrveeeeeeeeeieees erereees
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2. R - Registered - Non-domiciled RRGS............ccciiiiiiiiiiiiiiiiiec e reenens 5. N - None of the above - Not allowed to write business in the state............. ....... 2
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........
(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
Direct Ordinary premiums, Annuities and Individual Accident and Health premiums are allocated by States on the basis of the address to which the premium notice is sent. Single
premiums are allocated according to the residence of the insured, owner, or annuitant or the address designated to which business communication should be sent. Generally,
Group Life, Group Health, and Group Annuity contracts are allocated according to the residence of the individual for whom benefits are purchased or provided. For certain
Employer sponsored Group Life and Group Health policies covering less than 500 lives, the premiums received are generally allocated to the state in which the employees are
principally located or in which the principal office of the group policyholder is located. Deposit-Type Funds are state distributed based on where the contract is issued. This is
usually the state where the principal office of the plan sponsor is located. The plan sponsor is typically the employer who establishes the pension plan. Premium or annuities
waived under disability or other contract provisions are shown in one sum on Line 93, columns 2, 3, 4, 5, 6, and 7. All US business are allocated by state regardless of license
status. Dividends applied to pay renewal premiums and considerations for annuities are state distributed. NOTE: Schedule T should not be used as the basis for state guaranty
association assessments.
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

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

PART 1 - ORGANIZATIONAL CHART

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

New York Life Insurance and Annuity Corporation (91596) (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)
NYLIM Jacob Ballas India Holdings 1V (MUS)
Flatiron RR 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 Funding Ltd. (CYM)
Flatiron CLO 21 Ltd. (CYM)
Flatiron RR CLO 22 LLC (CYM)
Flatiron CLO 23 Ltd. (CYM)
Flatiron CLO 23 LLC. (DE)
Flatiron RR CLO 24 Ltd. (CYM)
Flatiron RR LLC, Manager Series (DE Series LLC) (DE)
Flatiron RR LLC, Retention Series (DE Series LLC) (DE)
Stratford CDO 2001-1 Ltd. (CYM)
Silver Spring, LLC (DE)

Silver Spring Associates, L.P. (PA)
SCP 2005-C21-002 LLC (DE)
SCP 2005-C21-003 LLC (
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 (DE)
NYMH-Ennis, L.P. (TX

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

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. (T

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

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

NYMH-Attleboro MA, LLC (DE)

NYMH-Farmingdale, NY, LLC (DE)

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

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

Salisbury Square Tower One LLC (DE)

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

Cortlandt Town Center LLC (DE)

REEP-1250 Forest LLC

REEP-HZ SPENCER LLC (DE)

REEP-IND 10 WEST AZ LLC (DE)

REEP-IND 4700 Nall TX LLC (DE)

REEP-IND Aegean MA LLC (DE)

REEP-IND Alpha TX LLC (DE)

REEP-IND MCP VIII NC LLC (DE)

REEP-IND CHINO CA LLC (DE)

REEP-IND FRANKLIN MA HOLDER LLC (DE)

REEP-IND FREEDOM MA LLC (DE)

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 Il NC LLC (DE)

REEP-IND MCP IV NC LLC (DE)

REEP-IND MCP V NC LLC (DE)

DE)
DE)
DE)
DE)
DE)
DE)

R

X)

X)

X)
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REEP-IND MCP VII NC LLC (DE)

REEP-IND MCP Il OWNER NC LLC (DE)

REEP-IND MCP West NC LLC (DE)

REEP-IND RTG NC LLC (DE)

REEP-IND STANFORD COURT LLC (DE)

REEP-IND Valley View TX LLC (DE)

REEP-IND Valwood TX LLC (DE)

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

REEP-MF 960 EPF Opco GA LLC (DE)

REEP-MF Emblem DE LLC (DE)

REEP-MF Gateway TAF UT LLC (DE)
REEP-WP Gateway TAB JV LLC (DE)

REEP-MF Issaquah WA LLC (DE)

REEP-MF Mount Vernon GA LLC (DE)

REEP-MF Mount Laurel NJ LLC (DE)

REEP-MF NORTH PARK CA LLC (DE)

REEP-AVERY OWNER LLC (DE)

REEP-MF One City Center NC LLC (DE)

REEP-MF Verde NC LLC (DE)

REEP-MF Wallingford WA LLC (DE)

REEP-MF STEWART AZ OLDER LLC (DE)

REEP-MF STEWART AZ (DE)

REEP-OFC Aspect OR LLC (DE)

REEP-OFC Bellevue WA LLC (DE)

REEP-OFC Financial Center FL LLC (DE)

REEP-OFC WATER RIDGE NC HOLDCO LLC (DE)

REEP-OFC ONE WATER RIDGE NC LLC (DE)

REEP-OFC TWO WATER RIDGE NC LLC (DE)

REEP-OFC FOUR WATER RIDGE NC LLC (DE)

REEP-OFC FIVE WATER RIDGE NC LLC (DE)

REEP-OFC SIX WATER RIDGE NC LLC (DE)

REEP-OFC SEVEN WATER RIDGE NC LLC (DE)

REEP-OFC EIGHT WATER RIDGE NC LLC (DE)

REEP-OFC NINE WATER RIDGE NC LLC (DE)

REEP-OFC TEN WATER RIDGE NC LLC (DE)

REEP-OFC ELEVEN WATER RIDGE NC LLC (DE)

REEP-MF FOUNTAIN PLACE MN LLC (DE)
REEP-MF FOUNTAIN PLACE LLC (DE)

REEP-MF Park-Line FL LLC (DE)

REEP-OFC 2300 Empire CA LLC (DE)

REEP-IND 10 WEST Il AZ LLC (DE)

REEP-IND MCP WEST NC LLC

Cumberland Properties LLC

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)

New York Life Insurance Company (Parent) (continued)

REEP-RTL DTC-S VA 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)
Enclave CAF, LLC (DE)
Summitt Ridge Apartments, LLC (DE)
PTC Acquisitions, LLC (DE)
Martingale Road LLC (DE)
NYLIC HKP MEMBER LLC (DE)
NYLIC HKP VENTURE LLC (DE)
NYLIC HKP REIT LLC (DE)
New York Life Funding (CYM)
New York Life Global Funding (DE)
Government Energy Savings Trust 2003-A (NY)
UFI-NOR Federal Receivables Trust, Series 2009B (NY)
JREP Fund Holdings I, L.P. (CYM)
Jaguar Real Estate Partners L.P. (CYM)
NYLIFE Office Holdings Member LLC (DE)
NYLIFE Office Holdings LLC (DE)
NYLIFE Office Holdings REIT LLC (DE)
REEP-OFC DRAKES LANDING CA LLC (DE)
REEP-OFC CORPORATE POINTE CA LLC (DE)
REEP-OFC VON KARMAN CA LLC (DE)
REEP-OFC ONE BOWDOIN SQUARE MA LLC (DE)
REEP-OFC 525 N Tryon NC LLC (DE)
525 Charlotte Office LLC (DE)
REEP-IMPIC OFC PROMINENCE ATLANTA LLC (DE)
REEP-IMPIC OFC 24th CAMELBACK AZ LLC (DE)
NYLIFE Office Holdings Acquisition REIT LLC (DE)
REEP-OFC Westory DC LLC (DE)
Skyhigh SPV Note Issuer 2020 Parent Trust (DE)
Skyhigh SPV Note Issuer 2020 LLC (DE)
Sol Invictus Note Issuer 2021-1 LLC (DE)
Veritas Doctrina Note Issuer SPV LLC (DE)
MSSIV NYL Investor Member LLC (DE)
MSVEF Investor LLC (DE)
MSVEF Feeder LP (DE)
MSVEF REIT LLC (DE)
Madison Square Value Enhancement Fund LP (DE)
MSVEF-MF Evanston GP LLC (DE)
MSVEF-MF Evanston IL LP (DE)
MSVEF-OFC WFC Tampa GP LLC (DE)
MSVEF-OFC WFC Tampa FL LP (DE)
MSVEF-FG WFC Tampa JV LP (DE)
MSVEF-OFC WFC Tampa PO GP LLC (DE)
MSVEF-FG WFC Property Owner LP (DE)
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(A"

New York Life Insurance Company (Parent) (continued)

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)
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XA

New York Life Enterprises LLC

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

NYLIFE LLC

Eagle Strategies LLC (DE)
New York Life Capital Corporation (DE)
New York Life Trust Company (NY)
NYLIFE Securities LLC (DE)
NYLINK Insurance Agency Incorporated (DE)
NYLUK | Company (GBR)
NYLUK Il Company (GBR)
Gresham Mortgage (GBR)
W Construction Company (GBR)
WUT (GBR)
WIM (AIM) (GBR)
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x4"

NYL Investors U.K. Limited (GBR)
NYL Investors REIT Manager LLC (DE)
NYL Investors NCVAD Il GP, LLC (DE)
McMorgan Northern California Value Add/Development Fund Il, LP (DE)
MNCVAD II-MF HENLEY CA LLC (DE)
MNCVAD [I-SP HENLEY JV LLC (DE)
MNCVAD [I-SP HENLEY OWNER LLC (DE)
MNCVAD [I-OFC 770 L Street CA LLC (DE)
MNCVAD II-MF UNION CA LLC (DE)
MNCVAD II- HOLLIDAY UNION JV LLC (DE)
MNCVAD [I-OFC HARBORS CA LLC (DE)
MNCVAD |I-SEAGATE HARBORS LLC (DE)
MNCVAD [I-OFC 630 K Street CA LLC (DE)
MNCVAD II-IND SHILOH CA LLC (DE)
MNCVAD [I-BIG SHILOH JV LLC (DE)
MSSDF GP LLC (DE)
MSSDF Member LLC (DE)
Madison Square Structured Debt Fund LP (DE)
MSSDF REIT LLC (DE)
MSSDF REIT Funding Sub | LLC (DE)
MSSDF REIT Funding Sub Il LLC (DE)
MSSDF REIT Funding Sub Il LLC (DE)
MSSDF REIT Funding Sub IV LLC (DE)
MSSDF REIT Funding Sub V LLC (DE)
MSSDF REIT Funding Sub VI LLC (Delaware)
MSSDF REIT Funding Sub VII LLC (Delaware)
MSSIV GP LLC (DE)
Madison Square Strategic Investments Venture LP (DE)
MSSIV REIT Manager LLC (DE)
Madison Square Strategic Investments Venture REIT LLC (Delaware)
MSVEF GP LLC (DE)
MCPF GP LLC (DE)
Madison Core Property Fund LP (DE)
MCPF Holdings Manager LLC (DE)
MCPF MA Holdings LLC (DE)
MCPF Holdings LLC (DE)
MADISON-IND TAMARAC FL LLC (DE)
MADISON-OFC BRICKELL FL LLC (DE)
MADISION-IND POWAY CA LLC (DE)
MADISON-LPC POWAY JV LLC (DE)
MADISON-MF GRANARY FLATS TX LLC (DE)
MADISON-AO GRANARY FLATS JV LLC (DE)
MADISON-AO GRANARY FLATS OWNER LLC (DE)
MADISON-IND 2080 ENTERPRISE CA LLC (DE)
MADISON-IND CLAWITER CA LLC (DE)
MADISON-REDCO CLAWITER JV LLC (DE)
MADISON-IND ENTERPRISE RIALTO CA LLC (DE)

NYL Investors LLC

MIREF Mill Creek, LLC (DE)
MIREF Gateway, LLC (DE)
MIREF Gateway Phases Il and I, 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)
MIREF Corporate Woods, LLC (DE)
Barton’s Lodge Apartments, LLC (DE)
MIREF 101 East Crossroads, LLC (DE)
101 East Crossroads, LLC (DE)
MIREF Hawthorne, LLC (DE)
MIREF Auburn 277, LLC (DE)
MIREF Sumner North, LLC (DE)
MIREF Wellington, LLC (DE)
MIREF Warner Center, LLC (DE)
MADISON-MF Duluth GA LLC (DE)
MADISON-OFC Centerstone | CA LLC (DE)
MADISON-OFC Centerstone Ill CA LLC (DE)
MADISON-MOB Centerstone IV CA LLC (DE)
MADISON-OFC Centerpoint Plaza CA LLC (DE)
MADISON-IND Logistics NC LLC(DE)
MCPF-LRC Logistics LLC (DE)
MADISON-MF Desert Mirage AZ LLC (DE)
MADISON-OFC One Main Place OR LLC (DE)
MADISON-IND Fenton MO LLC (DE)
MADISON-IND Hitzert Roadway MO LLC (DE)
MADISON-MF Hoyt OR LLC (DE)
MADISON-RTL Clifton Heights PA LLC (DE)
MADISON-IND Locust CA LLC (DE)
MADISON-OFC Weston Pointe FL LLC (DE)
MADISON-MF MCCADDEN CA LLC (DE)
MADISON-OFC 1201 WEST IL LLC (DE)
MADISON-MCCAFFERY 1201 WEST IL LLC (DE)
MADISON-MF CRESTONE AZ LLC (DE)
MADISON-MF TECH RIDGE TX LLC (DE)
MADISON-RTL SARASOTA FL, LLC (DE)
MADISON-MOB CITRACADO CA LLC (DE)
MADISON-ACG THE MEADOWS WA LLC (DE)
MADISON-MF THE MEADOWS JV LLC (DE)
MADISON-ACG THE MEADOWS OWNER LLC (DE)
Madison-MF Osprey QRS Inc. (DE)
Madison-MF Osprey NC GP LLC (DE)
Madison-MF Osprey NC LP (DE)
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New York Life Investment Management Holdings LLC

MacKay Shields LLC (DE)

MacKay Shields Emerging Markets Debt Portfolio (DE)

MacKay Shields Core Plus Opportunities Fund GP LLC (DE)

MacKay Shields Core Plus / Opportunities Fund LP (DE)

MacKay Municipal Managers Opportunities GP LLC (DE)

MacKay Municipal Opportunities Master Fund, L.P. (DE)
MacKay Municipal Opportunities Fund, L.P. (DE)

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

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

MacKay Municipal Managers Credit Opportunities HL (Cayman) GP LLC (CYM)
MacKay Municipal Credit Opportunities HL (Cayman) Fund, LP (CYM)

MacKay Municipal Short Term Opportunities Fund GP LLC (DE)
MacKay Municipal Short Term Opportunities Fund LP (DE)

Plainview Funds plc (IRL)

Plainview Funds plc-MacKay Shields Structured Products Opportunities Portfolio (IRL)

Plainview Funds plc — MacKay Shields Emerging Markets Debt Portfolio (IRL)
MacKay Shields High Yield Active Core Fund GP LLC (DE)

MacKay Shields High Yield Active Core Fund LP (DE)

MacKay Shields Credit Strategy Fund Ltd (CYM)

MacKay Shields Credit Strategy Partners LP (DE)

Mackay Shields Defensive Bond Arbitrage Fund Ltd. (BMU)

MacKay Shields Core Fixed Income Fund GP LLC (DE)

MacKay Shields Core Fixed Income Fund LP (DE)

MacKay Shields Select Credit Opportunities Fund GP LLC (DE)
MacKay Shields Select Credit Opportunities Fund LP (DE)

MacKay Shields (International) Ltd. (GBR)

MacKay Shields (Services) Ltd. (GBR)

MacKay Shields UK LLP (GBR)

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

MacKay Municipal New York Opportunities GP LLC (DE)

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

MacKay Municipal Capital Trading GP LLC (DE)

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

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

MacKay Shields US Equity Market Neutral Fund GP LLC (DE)

MacKay Cornerstone US Equity Market Neutral Fund LP (DE)

MacKay Shields Intermediate Bond Fund GP LLC (DE)

MacKay Shields Intermediate Bond Fund LP (DE)

MacKay Municipal Managers Opportunities Allocation GP LLC (DE)
MacKay Municipal Opportunities Allocation Master Fund LP (DE)
MacKay Municipal Opportunities Allocation Fund A LP (DE)
MacKay Municipal Opportunities Allocation Fund B LP (DE)

Mackay Municipal Managers U.S. Infrastructure - Opportunities GP LLC (DE)
MacKay Municipal U.S. Infrastructure Opportunities Fund LP (DE)
MacKay Municipal Managers High Yield Select GP LLC (DE)
MacKay Municipal High Yield Select Fund LP (DE)
MacKay Flexible Income Fund GP LLC (DE)
MacKay Flexible Income Fund LP (DE)
MacKay Multi-Asset Real Return Fund GP LLC (DE)
MacKay Multi-Asset Real Return Fund LP (DE)
MacKay Multi-Asset Income Fund GP LLC (DE)
MacKay Multi-Asset Income Fund LP (DE)
MacKay Municipal Managers High Income Opportunities GP LLC (DE)
MacKay Municipal High Income Opportunities Fund LP (DE)
Cascade CLO Manager LLC (DE)
MKS CLO Holdings GP LLC (DE)
MKS CLO Holdings, LP (CYM)
MKS CLO Advisors, LLC (DE)
MacKay Shields Europe Investment Management Limited (IRL)
MacKay Shields European Credit Opportunity Fund Limited (NJ)
MKS Global Sustainable Emerging Markets Equities Fund GP LLC (DE)
Candriam Global Sustainable Emerging Markets Equities Fund LP (DE)
MKS Global Emerging Markets Equities Fund GP LLC (DE)
Candriam Global Emerging Markets Equities Fund LP (DE)

New York Life Investment Management Asia Limited (Cayman Islands)
MCF Optimum Sub LLC (DE)
Apogem Capital LLC (DE)

Madison Capital Funding LLC (DE)
MCF Co-Investment GP LLC (DE)
MCF Co-Investment GP LP (DE)
Madison Capital Funding Co-Investment Fund LP (DE)
Madison Avenue Loan Fund GP LLC (DE)
Madison Avenue Loan Fund LP (DE)
MCF Fund | LLC (DE)
MCF Hanwha Fund LLC (DE)
Ironshore Investment BL | Ltd. (BMU)
MCF CLO IV LLC (DE)
MCF CLO V LLC (DE)
MCF CLO VI LLC (DE)
MCF CLO VII LLC (DE)
MCF CLO VIl Ltd. (DE)
MCF CLO VIII LLC (DE)
MCF CLO IX Ltd. (CYM)
MCF CLO IX LLC (DE)
MCF CLO 10 Ltd. (NJ)
MCF CLO 10 LLC (DE)
MCF KB Fund LLC (DE)
MCF KB Fund Il LLC (DE)
MC KB Fund Il LLC (DE)
MCF Hyundai Fund LLC (DE)
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Apogem Direct Lending Hyundai Fund 2 LLC (DE)
Apogem Direct Lending Levered Fund 2023-1 LLC (DE)
Apogem Direct Lending Loan Portfolio 2023 LLC (DE)
MCF Senior Debt Fund — 2020 LP (CYM)
Montpelier Carry Parent, LLC (DE)
Montpelier Carry, LLC (DE)
Montpelier GP, LLC (DE)
Montpelier Fund, L.P. (DE)
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-I GP LLC (DE)
MCF Senior Debt Fund 2019-I LP (DE)
Warwick Seller Representative, LLC (DE)
Young America Holdings, LLC (DE)
YA Canada Corporation (CAN)
New York Life Capital Partners Ill GenPar GP, LLC (DE)
New York Life Capital Partners IV GenPar GP, LLC (DE)
New York Life Capital Partners IV GenPar, L.P. (DE)
New York Life Capital Partners IV, L.P. (DE)
GoldPoint Core Opportunities Fund, L.P. (DE)
GoldPoint Core Opportunities Fund Il L.P. (DE)
GoldPoint Mezzanine Partners IV GenPar GP, LLC (DE)
GoldPoint Mezzanine Partners IV GenPar, LP (DE)
GoldPoint Mezzanine Partners Co-Investment Fund A, LP (DE)
GoldPoint Mezzanine Partners IV, LP (DE) (“GPPIVLP”)
GPP Mezz IV A Blocker LP (DE) (“GPPMBA”)
GPP Mezz IV A Preferred Blocker LP (DE)
GPP Mezz |V B Blocker LP (DE) (“GPPMBB”)
GPP Mezz IV C Blocker LP (DE) (“GPPMBC”)
GPP Mezz IV D Blocker LP (DE) (“GPPMBD”)
GPP Mezz |V E Blocker LP (DE)
GPP Mezz IV ECI Aggregator, LP (DE)
GPP Mezz IV F Blocker LP (DE)
GPP Mezz IV G Blocker LP (DE)
GPP Mezz IV H Blocker LP (DE)
GPP Mezz IV | Blocker LP (DE)
GoldPoint Mezzanine Partners Offshore IV, L.P. (CYM)
GoldPoint Partners Co-Investment V GenPar GP LLC (DE)
GoldPoint Partners Co-Investment V GenPar, L.P. (DE)
GoldPoint Partners Co-Investment Fund A, LP (DE)
GoldPoint Partners Co-Investment V, LP (DE)
GPP V - ECI Aggregator LP (DE)
GPP V G Blocker Holdco LP (DE)
GoldPoint Partners Private Debt V GenPar GP, LLC (DE)
GoldPoint Partners Private Debt Offshore V, LP (CYM)
GPP Private Debt V RS LP (DE)

E
E

New York Life Investment Management Holdings LLC (continued)

GoldPoint Partners Private Debt V GenPar GP, 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 lll GenPar GP, LLC (DE)
GoldPoint Partners Select Manager Il GenPar, L.P. (CYM)
GoldPoint Partners Select Manager Fund llI, L.P. (CYM)
GoldPoint Partners Select Manager Fund Il AlV, L.P. (DE)
GoldPoint Partners Select Manager IV GenPar GP, LLC (DE)
GoldPoint Partners Select Manager IV GenPar, L.P. (DE)
GoldPoint Partners Select Manager Fund IV, L.P. (DE)
GoldPoint Partners Select Manager V GenPar GP, LLC (DE)
GoldPoint Partners Select Manager V GenPar, L.P. (DE)
GoldPoint Partners Select Manager Fund V, L.P. (DE)
GoldPoint Partners Canada V GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund V, L.P. (CAN)
GoldPoint Partners Canada Ill GenPar Inc (CAN)
GoldPoint Partners Select Manager Canada Fund llI, L.P. (CAN)
GoldPoint Partners Canada IV GenPar Inc. (CAN)
GoldPoint Partners Select Manager Canada Fund IV, L.P. (CAN)
GoldPoint Partners Co-Investment VI GenPar GP LLC (DE)
GoldPoint Partners Co-Investment VI GenPar, LP (DE)
GoldPoint Partners Co-Investment VI, LP (DE)
GPP VI — ECI Aggregator LP (DE)
GPP VI Blocker A LLC (DE)
GPP VI Blocker B LLC (DE
GPP VI Blocker C LLC (
GPP VI Blocker D LLC (
GPP VI Blocker E LLC (
GPP VI Blocker F LLC (
GPP VI Blocker G LLC (DE
GPP VI Blocker H LLC (DE
GPP VI Blocker | LLC (DE)
Apogem Co-Invest VII GenPar, GP LLC (DE)
Apogem Co-Invest VIl GenPar, LP (DE)
Apogem Co-Investment VII, LP (DE)
GoldPoint Private Credit GenPar GP, LLC (DE)
GoldPoint Private Credit Fund, LP (DE)
GoldPoint Partners Canada GenPar, Inc. (CAN)
NYLCAP Canada Il GenPar, Inc. (CAN)
NYLCAP Select Manager Canada Fund Il, L.P. (CAN)
NYLIM Mezzanine Partners Il GenPar GP, LLC (DE)
NYLIM Mezzanine Partners Il GenPar, LP (DE)
NYLCAP Mezzanine Partners Ill GenPar GP, LLC (DE)
NYLCAP Mezzanine Partners Ill GenPar, LP (DE)
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New York Life Investment Management Holdings LLC (continued)

NYLCAP Mezzanine Partners Ill, LP (DE)
NYLCAP Mezzanine Offshore Partners lll, L.P. (CYM)
NYLCAP Select Manager GenPar, LP (DE)
NYLCAP Select Manager Il GenPar GP, LLC (DE)
NYLCAP Select Manager Il GenPar GP, L.P. (CYM)
NYLCAP Select Manager Fund Il, L.P. (CYM)
NYLCAP India Funding LLC (DE)
NYLIM-JB Asset Management Co. (Mauritius) LLC (MUS)
New York Life Investment Management India Fund II, LLC (MUS)
New York Life Investment Management India Fund (FVCI) II, LLC (MUS)
NYLCAP India Funding Il LLC (DE)
NYLIM-Jacob Ballas Asset Management Co. lll, LLC (MUS)
NYLIM Jacob Ballas India Fund I, LLC (MUS)
NYLIM Jacob Ballas | India (FVCI) IlI, LLC (MUS)
NYLIM Jacob Ballas India (FII) Ill, LLC (MUS)
Evolvence Asset Management, Ltd. (CYM)
EIF Managers Limited (MUS)
EIF Managers Il Limited (MUS)
AHF V (S) GenPar LP (DE)
AHF V ECI Aggregator LP (DE)
AHF V GenPar GP LLC (DE)
AHF V GenPar LP (DE)
AHF VI (S) GenPar LP (DE)
AHF VI ECI Aggregator LP (DE)
AHF VI GenPar GP LLC (DE)
AHF VI GenPar LP (DE)
Apogem Heritage Fund V (S) LP (
Apogem Heritage Fund V LP (DE)
Apogem Heritage Fund VI (S) LP (DE)
Apogem Heritage Fund VI LP (DE)
Tetra Opportunities Partners (DE)
BMG PAPM GP, LLC (DE)
BMG PA Private Markets (Delaware) LP (DE)
BMG Private Markets (Cayman) LP (CYM)
PACD MM, LLC (DE)
PA Capital Direct, LLC (DE)
ApCap Strategic Partnership | LLC (Delaware)
PA Credit Program Carry Parent, LLC (DE)
PA Credit Program Carry, LLC (DE)
PACIF Carry Parent, LLC (DE)
PACIF Carry, LLC (DE)
PACIF GP, LLC (DE)
Private Advisors Coinvestment Fund, LP (DE)
PACIF Il GP, LLC (DE)
Private Advisors Coinvestment Fund Il, LP (DE)
PACIF Il Carry Parent, LLC (DE)
PACIF Il Carry, LLC (DE)
PACIF Il GP, LLC (DE)

DE)

Private Advisors Coinvestment Fund Ill, LP (DE)
PACIF Il Carry Parent, LLC (DE)
PACIF Il Carry, LLC (DE)
PACIF IV GP, LLC (DE)
Private Advisors Coinvestment Fund IV, LP (DE)
PACIF IV Carry Parent, LLC (DE)
PACIF IV Carry, LLC (DE)
PAMMF GP, LLC (DE)
PA Middle Market Fund, LP (DE)
PASCBEF Il GP, LLC (DE)
Private Advisors Small Company Buyout Fund Ill, LP (DE)
PASCBF IV GP, LLC (DE)
Private Advisors Small Company Buyout Fund IV, LP (DE)
PASCBF |V Carry Parent, LLC (DE)
PASCBEF IV Carry, LLC (DE)
PASCBF V GP, LLC (DE)
Private Advisors Small Company Buyout Fund V, LP (DE)
Private Advisors Small Company Buyout V-ERISA Fund, LP (DE)
PASCBF V Carry Parent, LLC (DE)
PASCBF V Carry, LLC (DE)
PASCPEF VI Carry Parent, LLC (DE)
PASCPEF VI Carry, LLC (DE)
PASCPEF VI GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VI, LP (DE)
Private Advisors Small Company Private Equity Fund VI (Cayman), LP (CYM)
PASCPEF VII GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VII, LP (DE)
Private Advisors Small Company Private Equity Fund VIl (Cayman), LP (CYM)
PASCPEF VIl Carry Parent, LLC (DE)
PASCPEF VIl Carry, LLC (DE)
PASCPEF VIl GP, LLC (DE)
Private Advisors Small Company Private Equity Fund VIII, LP (DE)
Private Advisors Small Company Private Equity Fund VIII (Cayman), LP (CYM)
PASCPEF IX GP, LLC (DE)
PA Small Company Private Equity Fund 1X, LP (DE)
PA Small Company Private Equity Fund 1X, (Cayman) LP (CYM)
APEF X GP, LLC (DE)
Apogem Private Equity Fund X, LP (DE)
Cuyahoga Capital Partners IV Management Group LLC (DE)
Cuyahoga Capital Partners IV LP (DE)
Cuyahoga Capital Emerging Buyout Partners Management Group LLC (DE)
Cuyahoga Capital Emerging Buyout Partners LP (DE)
PA Real Assets Carry Parent, LLC (DE)
PA Real Assets Carry, LLC (DE)
PA Real Assets Carry Parent I, LLC (DE)
PA Real Assets Carry Il, LLC (DE)
PA Emerging Manager Carry Parent, LLC (DE)
PA Emerging Manager Carry, LLC (DE)
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PA Emerging Manager Carry Parent Il, 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)
PASF V Carry Parent, LLC (DE)
PASF V Carry, LLC (DE)
PASF VI GP, LLC (DE)
PA Secondary Fund VI, LP (DE)
PA Secondary Fund VI Coinvestments, LP (DE)
PA Secondary Fund VI (Cayman), LP (CYM)
PARAF GP, LLC (DE)
Private Advisors Real Assets Fund, LP (DE)
PARAF Carry Parent, LLC (DE)
PARAF Carry, LLC (DE)
PASCCIF GP, LLC (DE)
Private Advisors Small Company Coinvestment Fund, LP (DE)
Private Advisors Small Company Coinvestment Fund-ERISA, LP (DE)
PASCCIF Il GP, LLC (DE)
PA Small Company Coinvestment Fund Il, LP (DE)
PA Small Company Coinvestment Fund Il (Cayman), LP (CYM)
PASCCIF Carry Parent, LLC (DE)
PASCCIF Carry, LLC (DE)
PARAF Il GP LLC (DE)
Private Advisors Real Assets Fund II, LP (DE)
PARAF Il GP, LLC (DE)
PA Real Assets Fund lll, LP (DE)
SAF GP LLC (DE)
Social Advancement Fund, LP (DE)
Washington Pike GP, LLC (DE)
Washington Pike LP (DE)
RidgeLake Partners GP, LLC (DE)
RidgelLake Partners, LP (DE)
RidgeLake Co-Investment Partners, LP (DE)
NYLCAP Holdings (Mauritius) (MUS)
Jacob Ballas Capital India Pvt, Ltd. (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)
New York Life Investment Management Hong Kong Limited (CHN)
WFHG, GP LLC (DE)

New York Life Investment Management Holdings LLC (continued)

Workforce Housing Fund [-2007, LP (DE)
Index 1Q Holdings LLC. (DE)
IndexIQ LLC (DE)
IndexIQ Advisors LLC (DE)
IndexIQ Active ETF Trust (DE)IQ
MacKay ESG Core Plus Bond ETF (DE)
1Q MacKay California Municipal Intermediate ETF (DE)
1Q MacKay ESG High Income ETF
1Q MacKay Multi-Sector Income ETF
1Q Winslow Focused Large Cap Growth ETF
1Q Winslow Large Cap Growth ETF
IndexIQ ETF Trust (DE)
1Q 50 Percent Hedged FTSE International ETF (DE)
1Q 500 International ETF (DE)
1Q Chaikin US Large Cap ETF (DE)
1Q Chaikin US Small Cap ETF (DE)
1Q Clean Oceans ETF (DE)
1Q Cleaner Transport ETF (DE)
1Q Engender Equality ETF (DE)
IQ FTSE International Equity Currency Neutral ETF
1Q Global Equity R&D Leaders ETF (DE)
1Q Healthy Hearts ETF (DE)
1Q Candriam ESG International Equity ETF (DE)
1Q Candriam ESG U.S. Mid Cap Equity ETF
1Q Candriam ESG US Large Cap Equity ETF (DE)
IQ U.S. Large Cap R&D Leaders ETF (DE)
1Q U.S. Mid 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)
CGH UK Acquisition Company Limited (GBR)
Tristan Capital Partners Holdings Limited (GBR)
Tristan Capital Holdings Limited (GBR)
Tristan Capital Partners LLP (GBR)
EPISO 4 Co-Investment LLP (GBR)
EPISO 4 (GP) LLP (GBR)
EPISO 4 Incentive Partners LLP (GBR)
CCP 5 Co-Investment LLP (GBR)
Tristan Capital Limited (GBR)
Tristan Capital Partners LLP (GBR)
CCP Il Co-Investment (GP) Limited (GBR)
CCP 1l Co-Investment LP (GBR)
CCP IV Co-Investment LP (GBR)
CCP Ill (GP) LLP (GBR)
CCP Il Incentive Partners (GP) Limited (GBR)
CCP Il Incentive Partners LP (GBR)
CCP IV Incentive Partners LP (GBR)
Curzon Capital Partners Il (GP) Limited (GBR)
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CCP Ill (GP) LLP (GBR)
EPISO 3 Co-Investment (GP) Limited (GBR)
EPISO 3 Co-Investment LP (GBR)
EPISO 3 Incentive Partners (GP) Limited (GBR)
EPISO 3 Incentive Partners LP (GBR)
EPISO 3 IOM Limited (IMN)
CCP IV (GP) LLP (GBR)
Curzon Capital Partners IV (GP) Limited (GBR)
CCP 5 GP LLP (GBR)
CCP 5 Pool Partnership GP Limited (NJ)
CCP 5 Pool Partnership SLP (NJ)
Tristan Capital Partners Asset Management Limited (GBR)
TCP Poland Spolka z ograniczong odpowiedzialnoscig
(POL)
TCP Co-Investment (GP) S.a.r.l. (LUX)
TCP Co-Investment SCSP (LUX)
TCP Incentive Partners SCSP (LUX)
TCP Incentive Partners (GP) S.a.r.l. (LUX)
German Property Performance Partners Investors Feeder
Verwaltungs GmbH (DEU)
EPISO 4 (GP) S.a.r.l. (LUX)
EPISO 4 (GP) Il S.a.r.l. (LUX)

Tristan (Holdings) Limited (GBR)

EPISO 3 Feeder (GP) Limited (GBR)

CCP V Feeder (GP) LLP (GBR)

EPISO 4 Feeder (GP) LLP (GBR)

CCP 5 Feeder LLP (GBR)

Tristan Global Securities GP Limited (CYM)
Tristan Global Securities LP (CYM)

KTA Holdco (LUX)
Kartesia Management SA (LUX)

Kartesia UK Ltd. (GBR)
Kartesia Belgium (BEL)
Kartesia Credit FFS (FRA)
Kartesia GP Ill (LUX)
Kartesia Credit Opportunities 11l S.C.A., SICAV-SIF (LUX)
Kartesia Securities (LUX)
Kartesia Ill Topco S.a.r.l. (LUX)
Kartesia GP IV (LUX)
Kartesia Credit Opportunities IV SCS SICAV-SIF (LUX)
Kartesia Securities IV (LUX)
Kartesia Securities IV Topco S.a.r.l. (LUX)
Kartesia Master GP (LUX)
Kartesia Credit Opportunities V Feeder SCS (LUX)
Kartesia Senior Opportunities | SCS, SICAV-RAIF (LUX)
KASS Unleveled S.a.r.l. (LUX)
KSO | Topco S.a.r.l. (LUX)
Kartesia Credit Opportunities V SCS (LUX)

Kartesia Securities V S.a.r.l. (LUX)
Candriam Luxco S.a.r.l. (LUX)
Candriam Luxembourg (LUX)
Candriam Belgium (BEL)
Candriam France (FRA)
Candriam Monétaire SICAV (FRA)
Candriam Switzerland LLC (CHE)
Candriam GP (LUX)
Cordius (LUX)
Cordius CIG (LUX)
IndexIQ (LUX)
IndexIQ Factors Sustainable Corporate Euro Bond (LUX)
IndexIQ Factors Sustainable EMU Equity (LUX)
IndexIQ Factors Sustainable Europe Equity (LUX)
IndexIQ Factors Sustainable Japan Equity (LUX)
IndexIQ Factors Sustainable Sovereign Euro Bond (LUX)
Candriam Absolute Return (LUX)
Candriam Absolute Return Equity Market Neutral (LUX)
Candriam Bonds (LUX)
Candriam Bonds Capital Securities (LUX)
Candriam Bonds Credit Alpha (LUX)
Candriam Bonds Emerging Debt Local Currencies (LUX)
Candriam Bonds Emerging Markets
Candriam Bonds Emerging Markets Corporate
Candriam Bonds Emerging Markets Total Return (LUX)
Candriam Bonds Euro Long Term (LUX)
Candriam Bonds International (LUX)
Candriam Diversified Futures (BEL)
Candriam Equities L (LUX)
Candriam Equities L EMU Innovation (LUX)
Candriam Equities L Meta Globe (LUX)
Candriam Equities L Risk Arbitrage Opportunities (LUX)
Candriam GF (LUX)
Candriam GF AUSBIL Global Essential Infrastructure (LUX)
Candriam GF AUSBIL Global Small Cap (LUX)
Candriam GF Short Duration US High Yield Bonds (LUX)
Candriam GF US Corporate Bonds (LUX)
Candriam GF US High Yield Corporate Bonds (LUX)
Candriam Impact One (LUX)
Candriam L (LUX)
Candriam L Dynamic Asset Allocation (LUX)
Candriam L Multi-Asset Income & Growth (LUX)
Candriam L Multi-Asset Premia (LUX)
Candriam M (LUX)
Candriam M Global Trading (LUX)
Candriam M Impact Finance (LUX)
Candriam M Multi Strategies (LUX)
Candriam Multi-Strategies (FRA)
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Candriam Sustainable (LUX)
Candriam Sustainable Bond Global (LUX)
Candriam Sustainable Bond Global Convertible
Candriam Sustainable Bond Impact (LUX)
Candriam Sustainable Equity Future Mobility (LUX)
Candriam World Alternative (LUX)
Candriam World Alternative Alphamax (LUX)
Cleome Index Euro Long Term Bonds (LUX)
Cleome Index World Equities (LUX)
Paricor (LUX)
Paricor Patrimonium (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 IT - Ausbil Global SmallCap Fund (AUS)
Ausbil IT - Ausbil Long Short Focus Fund (AUS)
NYLIFE Distributors LLC (DE)
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Huntsville NYL LLC (DE)
REEP-IND Continental NC LLC (DE)
LRC-Patriot, LLC (DE)
REEP-LRC Industrial LLC (DE)
REEP-IND Forest Park NJ LLC (DE)
FP Building 4 LLC (DE)
FP Building 1-2-3 LLC (DE)
FP Building 17, LLC (DE)
FP Building 20, LLC (DE)
FP Mantua Grove LLC (DE)
FP Lot 1.01 LLC (DE)
REEP-IND NJ LLC (DE)
NJIND JV LLC (DE)
NJIND Hook Road LLC (DE)
NJIND Bay Avenue LLC (DE)
NJIND Bay Avenue Urban Renewal LLC (DE)
NJIND Corbin Street LLC (DE)
REEP-MF Cumberland TN LLC (DE)
Cumberland Apartments, LLC (TN)
REEP-MF Enclave TX LLC (DE)
REEP-MF Marina Landing WA LLC (DE)
REEP-SP Marina Landing LLC (DE)
REEP-MF Mira Loma Il TX LLC (DE)
Mira Loma I, LLC (DE)
REEP-MF Summitt Ridge CO LLC (DE)
REEP-MF Woodridge IL LLC (DE)
Centerpointe (Fairfax) Holdings LLC (DE)
REEP-OFC 575 Lex NY LLC (DE)
REEP-OFC 575 Lex NY GP LLC (DE)
Maple REEP-OFC 575 Lex Holdings LP (DE)
Maple REEP-OFC 575 Lex Owner LLC (DE)
REEP-RTL SASI GA LLC (DE)
REEP-RTL Bradford PA LLC (DE)
REEP-RTL CTC NY LLC (DE)
REEP-OFC 5005 LBJ Freeway TX LLC (DE)
5005 LBJ Tower LLC (DE)
REEP-OFC/RTL MARKET ROSS TX LLC (DE)
MARKET ROSS TX JV LLC (DE)
MARKET ROSS TX GARAGE OWNER LC (DE)
MARKET ROSS TX OFFICE OWNER LLC (DE)
MARKET ROSS TX RETAIL OWNER LLC (DE)
REEP-OFC Mallory TN LLC (DE)
3665 Mallory JV LLC (DE)
REEP-OFC WATER RIDGE NC LLC (DE)
REEP-OFC 2300 Empire LLC (DE)
REEP-MF Wynnewood PA LLC (DE)
Wynnewood JV LLC (DE)
REEP-MU Fayetteville NC LLC (DE)

NYLife Real Estate Holdings LLC

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-MF ART TOWER OR LLC (DE)
REEP-WP ART TOWER 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)
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 (Delaware)
REEP-NPD ROMULUS JV LLC
REEP-MF SOUTH MAIN TX LLC (DE)
REEP-AO SOUTH MAIN JV LLC (DE)
REEP-AO SOUTH MAIN OWNER LLC (DE)
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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 .......ccceevvvvvevvnnn |eeeen 66915 ....| 13-5582869 .. | 1583827 ..... 0000071633 .. [ ceeeeeeeeeeeeeieeieeeeeeeeeees New York Life Insurance Company ................ LN N I B BT T TRRURUTTRRRTPRPURRR UTUPUURRTY IS

New York Life Insurance and Annuity
Corporation ...oooeeeeeeeiiiiiiiiiii e .
NYLIFE Insurance Company of Arizona
New York Life Enterprises LLC
NYLIFE LLC
NYL Investors LLC ... .
New York Life Investment Management Holdings
LLC .
NYLife Real Estate Holdings, LLC .... ..
New York Life Group Insurance Company of NY

Life Insurance Company of North America ...... .
LINA Benefit Payments, Inc. .......cccvvvvrvnnnne
New York Life Benefit Payments LLC ............
NYL Real Assets LLC .........

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

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

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

. 0826 ...[New York Life Group .......ccccevveiviecns [enne 91596 .... [ 13-3044743 ..| 3683691 ..... 0000727136 ..
. 0826 ...[New York Life Group R 81353 ....|52-1530175 .. | .. .
.......... 13-419%614 .. | ..
...[13-4081725 .. (2928649 ..... 0001270096 ..
..[46-4203486 .| ... 0001606720 ..

.| 52-2206682 ..
27-0166422 ..
..... 64548 ... [13-2556568 ..
..... 65498 .... [23-1503749 ..
06-1252418 ..

0001513831 .. .100.000 ...[New York Life Insurance Company ...
.100.000 ...|New York Life Insurance Company
.100.000 ...|New York Life Insurance Company
.100.000 ...|New York Life Insurance Company
.100.000 ...[New York Life Insurance Company ...
.100.000 ...[New York Life Insurance Company ...

.100.000 ...|New York Life Insurance Company

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

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

47-2379075 ..

.......... 47-2530753 .. NYL Emerging Manager LLC . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
................... NYL Wind Investments LLC . |New York Life Insurance Company ... . | Ownership.. 100.000 ...|New York Life Insurance Company
......................... NYLIC HKP Member LLC New York Life Insurance Company ... Ownership.. ..67.974 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... NYLIC HKP Member LLC Corporation Ownership.. ..32.026 ....[New York Life Insurance Company ...
.......... NYLIC HKP VENTURE LLC .... NYLIC HKP Member LLC ... Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... NYLIC HKP REIT LLC NYLIC HKP VENTURE LLC .........cccceeeennnnnnnn. | Ownership.. ..51.000 ....[New York Life Insurance Company ...
.......... NYLIM Jacob Ballas India Holdings IV . . |New York Life Insurance Company . | Ownership.. 100.000 ...|New York Life Insurance Company
.......... Flatiron RR LLC New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ..|98-1075997 .. Flatiron CLO 2013-1 Ltd. .. New York Life Insurance Company .............. | Influence .. 0.000 .... [New York Life Insurance Company ...

...[98-1180305 .. Flatiron CLO 2015-1 Ltd .... .
.......... ...[98-1330289 .. | .. . e .. |Flatiron CLO 17 Ltd. .ooooviviiiiiiiiiiiiinis
.......... . R - . .. Flatiron CLO 18 Ltd. .. .
Flatiron CLO 19 Ltd. ..ooocvvviviiiiiiiiiiene
Flatiron CLO 20 Funding Ltd. .......cccccuuneeee
Flatiron CLO 21 Ltd .........
Flatiron RR CLO 22 LLC ..
Flatiron CLO 23 Ltd. ..
Flatiron CLO 23 LLC eevveeeveeeiieeeieceeene .
Flatiron RR CLO 24 Ltd. .............
Flatiron RR LLC, Manager Series
Flatiron RR LLC, Retention Series
Stratford CDO 2001-1 Ltd. .
Silver Spring, LLC
Silver Spring Associates, L.P.
SCP 2005-C21-002 LLC ..
SCP 2005-€21-003 LLC ..
SCP 2005-C21-006 LLC ..
SCP 2005-€21-007-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 ..

New York Life Insurance Company .............. Influence.
New York Life Insurance Company Influence
. |New York Life Insurance Company ... . | Influence..
New York Life Insurance Company Influence
New York Life Insurance Company Influence.
. |New York Life Insurance Company ... . | Influence..
. |New York Life Insurance Company ... . | Influence..
. |New York Life Insurance Company ... . | Influence..
New York Life Insurance Company Influence.
New York Life Insurance Company Influence
. |New York Life Insurance Company ... . |Board of Directors..
. |New York Life Insurance Company ... . |Board of Directors..
. |New York Life Insurance Company ... .| Influence.
New York Life Insurance Company Ownership
Silver Spring, LLC ..oooeeeeeieiiiiiis 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 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 ...
. |New York Life Insurance Company ...
. |New York Life Insurance Company
. |New York Life Insurance Company ...
. |New York Life Insurance Company ...
. |New York Life Insurance Company
. |New York Life Insurance Company
. |New York Life Insurance Company
. |New York Life Insurance Company ...
. .. |New York Life Insurance Company ...
. 0.000 .... [New York Life Insurance Company
. 0.000 .... [New York Life Insurance Company
... |New York Life Insurance Company

.|New York Life Insurance Company ...
.|New York Life Insurance Company ...
.|New York Life Insurance Company
.|New York Life Insurance Company
.|New York Life Insurance Company
.|New York Life Insurance Company ...
.|New York Life Insurance Company ...
.|New York Life Insurance Company
.|New York Life Insurance Company
.|New York Life Insurance Company
.|New York Life Insurance Company ...
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.......... SCP 2005-C21-025 LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ... N0
.......... SCP 2005-C21-031 LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SCP 2005-C21-036 LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SCP 2005-C21-041 LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SCP 2005-C21-043 LLC .. New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SCP 2005-C21-044 LLC .. . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... SCP 2005-C21-048 LLC .. New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SCP 2005-C21-061 LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SCP 2005-C21-063 LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SCP 2005-C21-067 LLC .. New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... SCP 2005-C21-069 LLC .. . |New York Life Insurance Company ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... SCP 2005-C21-070 LLC .. New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYMH-Ennis GP, LLC .. New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYMH-Ennis, L.P. .... NYMH-Ennis GP, LLC ........cccceeeeennnnnnnnnnn. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYMH-Freeport GP, LLC .... New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYMH-Freeport, L.P. ... . |NYMH-Freeport GP, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYMH-Houston GP, LLC ....ovvvveeveeiiiiiiiiiiieees New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYMH-Houston, L.P. .. NYMH-Houston GP, LLC ..........cceeeveveeeeeennee. | Ouwnership.. .100.000 ...[New York Life Insurance Company ...
.......... NYMH-Plano GP, LLC .. [New York Life Insurance Company . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYMH-Plano, L.P. .... . [NYMH-Plano GP, LLC ............... . |Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYMH-San Antonio GP, LLC . |New York Life Insurance Company . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYMH-San Antonio, L.P. ..... NYMH-San Antonio GP, LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYMH-Stephenville GP, LLC ...coovvvvvvvvevevennnnns [ e New York Life Insurance Company Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYMH-Stephenville, L.P. . . |NYMH-Stephenville GP, LLC ........ . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYMH-Taylor GP, LLC .. [New York Life Insurance Company .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYMH-Taylor, L.P. oo . |NYMH-Taylor GP, LLC ..........uu.ee. . [Ownership.. ..|New York Life Insurance Company
.......... REEP-MF Salisbury Square Tower One TAF LLC . New York Life Insurance Company Ownership.. ..|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... REEP-MF Salisbury Square Tower One TAF LLC . |..DE.....|......NIA....... [Corporation ..........cccceeeeeeeeneeeeeneeeeeeeeo.. | Ownership 0.500 .... |New York Life Insurance Company
REEP-DRP Salisbury Square Tower One TAB JV REEP-MF Salisbury Square Tower One TAF LLC
.......... [ P PPUPIPPPPPPPRPPPUPP IR ) SOUUN UUPUR || 7 WS Ownership.. ..80.000 ....[New York Life Insurance Company ...
Salisbur
.......... Salisbury Square Tower One LLC ........ccoevvrenn | DEcc] e NTALLLLLLL Ounership.. .100.000 ... |New York Life Insurance Company ...
.......... NYMH Attleboro MA, LLC ........ . |New York Life Insurance Company .| Ounership.. .100.000 ... |New York Life Insurance Company
.......... NYMH-Farmingdale, NY, LLC .... . DE... woeeee. |New York Life Insurance Company ... . | Ownership.. .100.000 ... |New York Life Insurance Company
.......... NYLMDC-King of Prussia GP, LLC .................. | .. DE.....| ......NIA....... |New York Life Insurance Company Ownership.. .100.000 ... |New York Life Insurance Company ...
.......... . NYLMDC—King of Prussia Realty, LP .............. | .. DE.....| ...... NIA....... [NYLMDC King of Prussia GP, LLC . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 47-3304035 .. 2015 DIL PORTFOLIO HOLDINGS LLC .. [New York Life Insurance Company . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-3444658 .. PA 180 KOST RD LLC . . 12015 DIL PORTFOLIO HOLDINGS LLC ... Ounership.. .100.000 ... |New York Life Insurance Company
.......... .| 82-2586171 .. 2017 CT REO HOLDINGS LLC .. New York Life Insurance Company ... Ownership.. ..62.308 ....[New York Life Insurance Company ...
New York Life Insurance and Annuity
............................................................................ 82-2586171 .. | .eeeeeeeeeeeee | weveeeeeeennenen | eeveeeeieniiiiiisieneneeneeeeee. [ 2017 CT REO HOLDINGS LLC ..ooeeeeviieiiiiieeeeeeees [ DEco] oo NTALLL.... [ Corporation ...occeeeeeeeeieieiieieieeeeeeeeeeeeeeee. | Ownership ..37.692 ....[New York Life Insurance Company
.......... Cortlandt Town Center LLC ..........cceevveeeeeeen. | DE...ou] oooo  NIALLL.... [New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... REEP-1250 Forest LLC ....cooeveereeeieiiiieees New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... REEP-HZ SPENCER LLC New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... REEP-IND 10 WEST AZ LLC . .. DE... veeee.. |New York Life Insurance Company ... .. | Ownership.. .100.000 ...|New York Life Insurance Company
.......... REEP-IND 4700 Nall TX LLC . . |..DE.....|...... NIA....... [New York Life Insurance Company .............. | Qunership.. .100.000 ...[New York Life Insurance Company ...
.......... REEP-IND Aegean MA LLC ........ccceeeeeeeeeeeeeeeees | . DELLiit] oo  NIALLL.... [New York Life Insurance Company .............. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... REEP-IND Alpha TX LLC ........evvvvvvvvvvvvvnnnnnnns | DE..oou]oooo  NIALLL.... [New York Life Insurance Company .............. |Ownership.. .100.000 ... [New York Life Insurance Company ...
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83-2598877 .. REEP-IND MCP VI11 NC LLC ... New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company . .
REEP-IND CHINO CA LLC .... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-MF STEWART AZ OLDER LLC . . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-MF STEWART AZ ........ . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-OFC Aspect OR LLC ............... New York Life Insurance Company ..... . | Ownership ..37.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
.......... REEP-OFC Aspect OR LLC DE.....[......NIA....... | Corporation . | Ownership ..63.000 ....[New York Life Insurance Company .
.......... . REEP-IND FRANKLIN MA HOLDER LLC ... DE.....[......NIA....... |New York Life Insurance Company .. . | Ownership .100.000 ...[New York Life Insurance Company .
61-1738919 .. REEP-IND FREEDOM MA LLC . New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
. REEP-IND Fridley MN LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. REEP-IND Kent LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
32-0442193 .. REEP-IND LYMAN MA LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
..| 83-4607723 .. REEP-IND MCP |1 NC LLC ... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
83-4626597 .. REEP-IND MCP 111 NC LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
83-4646530 .. REEP-IND MCP |V NC LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
..| 83-4685915 .. REEP-IND MCP V NC LLC .... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
83-4592121 .. REEP-IND MCP VI1 NC LLC . New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
.......... . REEP-IND MCP |11 OWNER NC LLC ... DE.....[......NIA....... |New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-IND MCP West NC LLC ... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-IND RTG NC LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-IND STANFORD COURT New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-IND Simonton TX LLC ... . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
.......... REEP-IND Valley View TX LLC .. New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
.......... REEP-IND Valwood TX LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
REEP-MF 960 East Paces Ferry GA LLC . . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
82-1945938 .. REEP-MF 960 EPF Opco GA LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
84-4102691 .. REEP-MF Emblem DE LLC New York Life Insurance Company . | Ownership .100.000 ...[New York Life Insurance Company .
84-4056296 .. REEP-MF Gateway TAF UT LLC New York Life Insurance Company . | Ownership ..99.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
..| 84-4056296 .. REEP-MF Gateway TAF UT LLC . . | Corporation .... . | Ownership.. ..1.000 .... [New York Life Insurance Company .
84-4028263 .. REEP-WP Gateway TAB JV LLC ... REEP-MF Gateway TAF UT LLC ... Ownership ..99.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
84-4028263 .| ............. REEP-WP Gateway TAB JV LLC Corporation ......cceevveviiiieiiiiiiiieeiieee Ounership .. 1.000 ... |New York Life Insurance Company
. REEP-MF Issaquah WA LLC New York Life Insurance Company . | Ounership .100.000 ...|New York Life Insurance Company .
REEP-MF Mount Vernon GA LLC . |New York Life Insurance Company .. Ounership.. .4.100.000 ... [New York Life Insurance Company .
REEP-MF Mount Laurel NJ LLC New York Life Insurance Company . | Ounership .100.000 ...|New York Life Insurance Company .
REEP-MF NORTH PARK CA LLC .. DE.....| .o NIA....... New York Life Insurance Company . | Ownership .100.000 ... |New York Life Insurance Company .
REEP-AVERY OWNER LLC ...NIA.......|New York Life Insurance Company .. Ownership.. ..}.100.000 ... |New York Life Insurance Company .
REEP-MF One City Center NC LLC .... DE.....| .o NIA....... New York Life Insurance Company . | Ownership .100.000 ... |New York Life Insurance Company .
REEP-MF One City Center NC .... DE.....[...... NIA....... New York Life Insurance Company . | Ounership .100.000 ... |New York Life Insurance Company .
REEP-MF Verde NC LLC ...NIA....... [New York Life Insurance Company .. Ounership.. .4.100.000 ... [New York Life Insurance Company .
. REEP-MF Wallingford WA LLC .... DE.....[...... NIA....... New York Life Insurance Company . | Ounership .100.000 ...|New York Life Insurance Company .
87-1661026 .. REEP-MF STEWART AZ HOLDER LLC ... DE.....| .o NIA....... New York Life Insurance Company . | Ownership .100.000 ... |New York Life Insurance Company .
. REEP-OFC Bel levue WA LLC ...NIA.......|New York Life Insurance Company .. Ownership.. ..}.100.000 ... |New York Life Insurance Company .
REEP-OFC Financial Center FL LLC .. DE.....| .o NIA....... New York Life Insurance Company . | Ownership .100.000 ... |New York Life Insurance Company .
REEP-OFC WATER RIDGE NC HOLDCO LLC New York Life Insurance Company . | Ownership .100.000 ...|New York Life Insurance Company .
REEP-OFC ONE WATER RIDGE NC LLC ... . |New York Life Insurance Company .. Ounership.. .4.100.000 ... [New York Life Insurance Company .
REEP-OFC TWO WATER RIDGE NC LLC T New York Life Insurance Company .. | Ounership .100.000 ...|New York Life Insurance Company .
REEP-OFC FOUR WATER RIDGE NC LLC ............... .. New York Life Insurance Company .............. 0WNership....cueeeiieeeiiiiiiiiciiinens .100.000 ... [New York Life Insurance Company
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U . ... |REEP-OFC FIVE WATER RIDGE NC LLC . New York Life Insurance Company .. | Ownership .100.000 ...[New York Life Insurance Company . ..

REEP-OFC SIX WATER RIDGE NC LLC ... . |New York Life Insurance Company .. Ownership.. .}.100.000 ...|New York Life Insurance Company .
REEP-OFC SEVEN WATER RIDGE NC LLC . |New York Life Insurance Company .. Ownership.. ..}.100.000 ... |New York Life Insurance Company .
REEP-OFC EIGHT WATER RIDGE NC LLC . |New York Life Insurance Company .. Ownership.. .}.100.000 ...|New York Life Insurance Company .
REEP-OFC NINE WATER RIDGE NC LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-OFC TEN WATER RIDGE NC LLC ... . |New York Life Insurance Company .. Ownership.. .100.000 ...[New York Life Insurance Company .

REEP-OFC ELEVEN WATER RIDGE NC LLC
REEP-MF FOUNTAIN PLACE MN LLC
REEP-MF FOUNTAIN PLACE LLC ..

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

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

. |New York Life Insurance Company .. Ownership..
.. |New York Life Insurance Company .. .. | Ownership..
. | REEP-MF FOUNTAIN PLACE MN LLC ..... .. [Ounership..

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

..| 85-3514927 .. REEP-MF Park-Line FL LLC ...... . |New York Life Insurance Company .. . | Ownership.. |
REEP-OFC 2300 EMPIRE CA LLC .. . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
REEP-IND 10 WEST || AZ LLC . |New York Life Insurance Company .. Ownership.. .100.000 ...[New York Life Insurance Company .
REEP-RTL Flemington NJ LLC . . |New York Life Insurance Company .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. REEP-RTL Mill Creek NJ LLC . |New York Life Insurance Company .. Ownership.. .}.100.000 ...|New York Life Insurance Company .
85-3592979 .. REEP-RTL NPM GA LLC .......... . |New York Life Insurance Company .. Ownership.. .100.000 ...[New York Life Insurance Company .

New York Life Insurance Company .. | Ownership .100.000 ...[New York Life Insurance Company .......
New York Life Insurance Company .............. (O Ty T T ..39.000 ....[New York Life Insurance Company ........
New York Life Insurance and Annuity
Corporation

REEP OFC 515 Post Qak TX LLC ....
REEP-RTL DTC VA LLC ...oovieiiiiieiiiiccice .

REEP-RTL DTC VA LLC . | Ownership ..61.000 ....[New York Life Insurance Company .

................. 87-2706041 .. REEP-RTL DTC-S VA LLC New York Life Insurance Company .. . | Ownership ..37.000 ....[New York Life Insurance Company .
New York Life Insurance and Annuity
................. 87-2706041 .. REEP-RTL DTC-S VA LLC Corporation . | Ownership ..63.000 ....[New York Life Insurance Company .

REEP-IND ROMULUS MI LLC .. .. |New York Life Real Estate Holdings .. . | Ownership.. .|New York Life Insurance Company .
REEP-NPD ROMULUS JV LLC .. .. | REEP-IND ROMULUS MI LLC .... Ownership.. ..|New York Life Insurance Company .
REEP-MF SOUTH MAIN TX LLC .. | REEP-NPD ROMULUS JV LLC . Ownership.. .|New York Life Insurance Company .
REEP-AO SOUTH MAIN JV LLC .. .. | REEP-MF SOUTH MAIN TX LLC . Ounership.. ..|New York Life Insurance Company .
REEP-AO SOUTH MAIN OWNER LLC . . | REEP-AO SOUTH MAIN JV LLC .... Ownership.. .|New York Life Insurance Company .
CUMBERLAND PROPERTIES LLC .. . |New York Life Insurance Company Ownership.. ..|New York Life Insurance Company .
NJIND Raritan Center LLC . |New York Life Insurance Company .. Ownership.. .|New York Life Insurance Company .
NJIND Talmadge Road LLC .. . |New York Life Insurance Company .. Ownership.. .|New York Life Insurance Company .
NJIND Melrich Road LLC . |New York Life Insurance Company .. Ownership.. .|New York Life Insurance Company .
FP Building 18, LLC .... . |New York Life Insurance Company .. Ownership.. .|New York Life Insurance Company .
FP Building 19, LLC . . |New York Life Insurance Company .. Ownership.. .|New York Life Insurance Company .
Enclave CAF, LLC . |New York Life Insurance Company .. Ownership.. .|New York Life Insurance Company .
Summitt Ridge Apartments, LLC . |New York Life Insurance Company .. Ownership.. .|New York Life Insurance Company .
PTC Acquisitions, LLC . . |New York Life Insurance Company .. Ownership.. .|New York Life Insurance Company .
Martingale Road LLC .... . |New York Life Insurance Company .. Ownership.. .|New York Life Insurance Company .

New York Life Funding ....

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

New York Life Insurance Company

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

.......... Government Energy Savings Trust 2003-A ....... New York Life Insurance Company .| Influence. . [New York Life Insurance Company .
UFI-NOR Federal Receivables Trust, Series
.......... 2009B ......eveunnnnininnininiinnnnnnnennneeneeeeneenenees | Vo]  OTH.LLLL.. [New York Life Insurance Company Influence. . |New York Life Insurance Company
JREP Fund Holdings I, L.P. .eoevvreiiiiiiiiiinnns O NIA....... New York Life Insurance Company . | Ownership ..|New York Life Insurance Company .
Jaguar Real Estate Partners L.P. ..CYM.... . |New York Life Insurance Company .. Ownership.. ..|New York Life Insurance Company .
. NYLIFE Office Holdings Member LLC .... .. DE..... New York Life Insurance Company . | Ownership ..|New York Life Insurance Company .
0001711406 .. NYLIFE Office Holdings LLC NYLIFE Office Holdings Member LLC ... Ownership ..|New York Life Insurance Company .
0001728620 .. NYLIFE Office Holdings REIT LLC . |NYLIFE Office Holdings LLC . | Ownership.. .|New York Life Insurance Company .

REEP-OFC DRAKES LANDING LLC NYLIFE Office Holdings REIT LLC .. . | Ounership

. .|New York Life Insurance Company .
REEP-OFC CORPORATE POINTE CA LLC ............... WDEL] NIA....... NYLIFE Office Holdings REIT LLC .............. Ounership

.|New York Life Insurance Company
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. .. | REEP-OFC VON KARMAN CA LLC NYLIFE Office Holdings REIT LLC .............. Ownership.. .100.000 ...[New York Life Insurance Company ... .

.......... REEP-OFC ONE BOWDOIN SQUARE MA LLC . NYLIFE Office Holdings REIT LLC .............. [Ounership.. .100.000 ... |New York Life Insurance Company ...
.......... REEP-OFC 525 N Tryon NC LLC . NYLIFE Office Holdings REIT LLC ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 525 Charlotte Office LLC REEP-OFC 525 N Tryon NC LLC . [Ownership.. .100.000 ...[New York Life Insurance Company ...

REEP-IMPIC OFC PROMINENCE ATLANTA LLC ........
REEP-IMPIC OFC 24th CAVELBACK AZ LLC .........
NYLIFE Office Holdings Acquisition REIT LLC

New York Life Insurance Company Ownership..
. |New York Life Insurance Company .. | Ownership..
NYLIFE Office Holdings LLC ........evvvvvennnes Ownership..
NYLIFE Office Holdings Acquisition REIT LLC
......................................................... Ownership
. |New York Life Insurance Company . | Influence..
. |New York Life Insurance Company ... .. | Influence..
New York Life Insurance Company .............. Influence.
New York Life Insurance Company .............. Influence
.. [New York Life Insurance Company .. | Ownership..
. |MSVEF Investor LLC .....ccoeunn . | Ownership..

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

REEP OFC Westory DC LLC .....vvvvvvvvviriineainnnes
Skyhigh SPV Note Issuer 2020 Parent Trust ... |..
Skyhigh SPV Note Issuer 2020 LLC
Sol Invictus Note Issuer 2021-1 LLC ..
Veritas Doctrina Note Issuer SPV LLC .
MSVEF Investor LLC ..

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

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

.......... MSVEF Feeder LP ... . ..|New York Life Insurance Company
.......... MSVEF REIT LLC ..eeeeeeiii . . |MSVEF Feeder LP .... . | Ownership.. ..|New York Life Insurance Company
.......... Madison Square Value Enhancement Fund LP .... MSVEF REIT LLC .....vvvvvevevvennnennnnnnnnnnnnnnnn. | Ounership.. ..|New York Life Insurance Company ...
.......... MSVEF-MF Evanston GP LLC .. Madison Square Value Enhancement Fund LP . |Ownership.. ..|New York Life Insurance Company ...
.......... MSVEF-MF Evanston |1 LP . . | MSVEF-MF Evanston GP LLC ....................... |Ownership.. ..|New York Life Insurance Company
.......... MSVEF-OFC Tampa GP LLC Madison Square Value Enhancement Fund LP . |Ownership.. .|New York Life Insurance Company ...
.......... MSVEF-OFC WFC Tampa FL LP .... MSVEF-OFC Tampa GP LLC ...............ccccunnnn.. | Ounership.. .|New York Life Insurance Company ...
.......... MSVEF-FG WFC Tampa JV LP MSVEF-OFC WFC Tampa FL LP ..................... |Ownership.. ..New York Life Insurance Company ...
.......... MSVEF-OFC WFC Tampa PO GP LLC MSVEF-FG WFC Tampa JV LP . | Ownership.. .|New York Life Insurance Company ...
.......... MSVEF-FG WFC Property Owner LP . | MSVEF-OFC WFC Tampa PO GP LLC . [Ownership.. .|New York Life Insurance Company

MSVEF-IND Commerce 303 GP LLC .
MSVEF-IND Commerce 303 AZ LP ......eevuvveennnnes
MSVEF-SW Commerce 303 JV LP .....cccvvvvnnnennns .
MSVEF-MF Pennbrook Station GP LLC ..
MSVEF-MF Pennbrook Station PA LP
MSVEF-MF Burroughs Mill GP LLC
MSVEF-MF Burroughs Mill NJ LP
SEAF Sichuan SME Investment Fund LLC . .
New York Life International Holdings Limited
............................................................................ 98-0412951 .. | ceiiiiiiiiiiie | eerrerrerenrninn | e [ eeeees | MUSeo] ool NIAC.. [New York Life Enterprises LLC ................ |Ownership.......cccooouueueerunnnnnnnnnnnn.t ..84.380 ....[New York Life Insurance Company
New York Life International Holdings Limited

Madison Square Value Enhancement Fund LP . |Ownership..
MSVEF-IND Commerce 303 GP LLC ................ Ownership..
MSVEF-IND Commerce 303 AZ LP .....ccvvvvveeeens Ownership..
Madison Square Value Enhancement Fund LP . |Ownership..
. | MSVEF-MF Pennbrook Station GP LLC ........... Ownership..
Madison Square Value Enhancement Fund LP . |Ownership..
MSVEF-MF Burroughs Mill GP LLC ............... Ownership..
New York Life Enterprises LLC ................ Ownership..

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

..| 88-2404158 ..
88-2389603 ..

.......... ..|98-0412951 .. .MUS.... NYL Cayman Holdings Ltd. ....... Ownership.. ..15.620 ....[New York Life Insurance Company ...
New York Life International Ho
.......... Max Ventures and Industries Limited .. .. IND... Limited ..ooeveeiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeee. | Ownership.. ..21.300 ....[New York Life Insurance Company ...
.......... Max Ventures and Industries Limited .. IND. . |New York Life Insurance Company . | Ownership.. . 1.400 .... [New York Life Insurance Company
.......... Max | Ltd. .ooooeeeieiiiines .. IND. . [Max Ventures and Industries Limited . . | Ownership.. 100.000 ... |New York Life Insurance Company
.......... Max Assets Services Ltd. ..IND... Max Ventures and Industries Limited ........ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Max Estates Ltd. .... .. IND... Max Ventures and Industries Limited . Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Max Square Limited . [Max Estates Ltd. .......ccccvvevnnnes . [Ownership.. .51.000 ....[New York Life Insurance Company
.......... Max Square Limited .. .. IND... New York Life Insurance Company ... Ownership.. ..49.000 ....[New York Life Insurance Company ...
.......... Pharmax Corporation Ltd. .. ..IND... Max Estates Ltd. ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Max Towers Pvt. ............... ..IND... Max Estates Ltd. ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Max Estates 128 Pvt. Ltd. . Max Estates Ltd. ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Max Estates Gurgaon Ltd. .. . |Max Estates Ltd. . [Ownership.. .100.000 ...|New York Life Insurance Company

Max Estates Ltd. ...

Acreage Builders Pvt. Ltd. ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
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......................................... NYL Cayman Holdings Ltd. ..........ccceeeeerennnns | .CYM.... New York Life Enterprises LLC ................ |Ownership.. .100.000 ...[New York Life Insurance Company ... N0
......................................... NYL VorIdwide Capital Investments, LLC ....... |..DE.... NYL Cayman Holdings Ltd. ....................... |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
Seguros Monterrey New York Life, S.A. de C.V.
..................................................................................................................................................................................................................... CMEX....] e JAn.... [ New York Life Enterprises LLC ...........eeee. | OWNErship. ...t ..99.998 .| New York Life Insurance Company ........ |....NO...oo|ceeee eis
Seguros Monterrey New York Life, S.A. de C.V.
..................................................................................................................................................................................................................... CMEX... ] e JAeeei [NYL Wor ldwide Capital Investments ...........|Ownership.......ccccooooioiiiiiiicicnnnnnnd .. 0.002 ... [New York Life Insurance Company ........ |...NO...oo|eeeee eie
Administradora de Conductos SMNYL, S.A. de Seguros Monterrey New York Life, S.A. de
......................................................................................................................................................... N e [ WMEX L NTAL OV e [ Ounershiipe 0} ..99.000 ... New York Life Insurance Company ........ [....NO....[..... ...
Agencias de Distribucion SMNYL, S.A. de C.V. Seguros Monterrey New York Life, S.A. de
..................................................................................................................................................................................................................... CMEX...L] Ll NTAGLLLL [ CLY Ownership.....cooeeeeeeeeeeeieeeieeeeeee} ..99.000 ... New York Life Insurance Company ........ |....NO...oo|.coes oot
Seg
......................................... Inmobi liaria SMNYL, S.A. de C.V. MEX.... c.v Ownership.. ..99.000 ....[New York Life Insurance Company ... N e
.......... I IR Inmobi liaria SMNYL, S.A. de C.V. MEX.... Ownership.. .. 1.000 .... [New York Life Insurance Company ...
.......... 26-1483563 .. Eagle Strategies LLC ..... .. DE. . Ownership.. 100.000 ...|New York Life Insurance Company
.......... 13-3853547 .. New York Life Capital Corporation .. DE.... . [NYLIFE LLC .. Ownership.. .100.000 ...|New York Life Insurance Company
.......... ...| 13-3808042 .. 0001033244 .. New York Life Trust Company .............ccceue. NYLIFE LLC .eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeennn.. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... ..| 27-0145686 .. 0000071637 .. NYLIFE Securities LLC NYLIFE LLC ..evvveiieeriieeesieeesieeesveeenenee.. | Ounership.. .100.000 ... |New York Life Insurance Company ...
.......... 13-3929029 .. NYLINK Insurance Agency Incorporated . . [NYLIFE LLC .. Ownership.. .100.000 ...|New York Life Insurance Company
......................... NYLUK | Company NYLIFE LLC ..eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...[New York Life Insurance Company ...
......................................... NYLUK 11 Company .... NYLUK | Company ... . |Ounership.. .100.000 ...[New York Life Insurance Company ...
......................................... Gresham Mortgage .... NYLUK |1 Company ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... W Construction Company ..........cceeevvvveeeeeennns NYLUK |1 Company ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... WUT s . [NYLUK I1 Company . [Ownership.. .100.000 ...|New York Life Insurance Company
.......... WIM (AIM) NYLUK |1 Company ... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYL Investors (U.K.) Limited .....coovvvereeennnes NYL Investors LLC ........cceevveveeeeeeeeeennnnen. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYL Investors REIT Manager LLC ..........ccee.... NYL Investors LLC .........cevvvvvvvvvvveenennnnnn. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... NYL Investors NCVAD Il GP, LLC .....ccceeennnnn NYL Investors LLC ........ceevveeeeeeeeeeeeeeneeee. | Ouwnership. .100.000 ...|New York Life Insurance Company
McMorgan Northern California Value
.......... MNCVAD 11-MF HENLEY CA LLC ... Add/Development Fund |1, L.P. ................ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... MNCVAD 11-SP HENLEY JV LLC ... . |MNCVAD I'I-MF HENLEY CA LLC . Ounership.. .90.000 ....|New York Life Insurance Company
.......... MNCVAD 11-SP HENLEY OWNER LLC .. VNCVAD 11-SP HENLEY JV LLC ............ec.eo. | Ounership.. .100.000 ... |New York Life Insurance Company ...
McMorgan Northern California Value
......................... MNCVAD 11-0FC 770 L Street CA LLC .............. | .. DE.....] ...... NIA....... [ Add/Development Fund 11, L.P. ................ |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
McMorgan Northern California Value
......................... MNCVAD 11-MF UNION CA LLC ..DE.....]......NIA....... | Add/Development Fund |1, L.P. Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................... MNCVAD 11~ HOLLIDAY UNION JV LLC ... L DE] e NTALL.... |MNCVAD [I-MF UNION CA LLC Ounership.. ..90.000 ....|New York Life Insurance Company ... N0
McMorgan Northern California Value
......................... MNCVAD 11-0FC HARBORS CA LLC ... ..DE.....|......NIA....... | Add/Development Fund II, L.P. ................ |Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
......................... MNCVAD |1-SEAGATE HARBORS LLC . . DE.....]......NIA....... | INCVAD [1-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 |1, L.P. ................ |Ownership .100.000 ...|New York Life Insurance Company ........ |...NO..coot| eeee weiis
McMorgan Northern California Value
......................... MNCVAD 11-IND SHILOH CA LLC ......ccevvvvevevnenes | .. DE...ot] .oee o  NIALL..... [ Add/Development Fund 11, L.P. ................ |Ownership .100.000 ...|New York Life Insurance Company ........ |....NO..coot| ceeer weni
.......... MNCVAD 11-B1G SHILOH JC LLC . L DE...] .o NTAL...... | NNCVAD I1-IND SHILOH CA LLC ... Ounership.. ..90.000 ....|New York Life Insurance Company ... N0
.......... ..| 84-1758196 .. MSSDF GP LLC L DE.....] ... NIAL..... [NYL Investors LLC Ownership.. .100.000 ...[New York Life Insurance Company ... N e
.......... 84-1781419 .. MSSDF Member LLC .........evvvvvvvvvvvvvvevnvnnnnnnnns | .. DEeviit] oeee o  NIALLL.... [New York Life Insurance Company .............. |Ownership ..35.000 ....[New York Life Insurance Company ........ |....NO......|ceeee wenns
New York Life Insurance and Annuity
.......... ..|84-1781419 .. MSSDF Member LLC .....evvvvveereeeieeieieeeveveanenns Corporation . | Ownership.. ..65.000 ....[New York Life Insurance Company ...
.......... 84-1797003 .. Madison Square Structured Debt Fund LP . . | MSSDF Member LLC ... . | Ownership.. .40.400 ....[New York Life Insurance Company
.......... ..|84-1819107 .. MSSDF REIT LLC v Madison Square Structured Debt Fund LP .... |Ownership.. .100.000 ...[New York Life Insurance Company ...
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................. 84-1825208 .. MSSDF REIT Funding Sub | LLC .... MSSDF REIT LLC ... . | Qunership .100.000 ...[New York Life Insurance Company . .
..| 85-4113067 .. MSSDF REIT Funding Sub 11 LLC .. |[MSSDF REIT LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company
..| 85-4120070 .. MSSDF REIT Funding Sub 111 LLC . .. |MSSDF REIT LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company
I IR MSSDF REIT Funding Sub IV LLC ... .. |[MSSDF REIT LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company
..| 87-3760197 .. MSSDF REIT Funding Sub V LLC .......... .. |MSSDF REIT LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company
. s MSSDF REIT Funding Sub VI LLC (Delaware) .... .. |[MSSDF REIT LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company
MSSDF REIT Funding Sub VII LLC (Delaware) ... {.. . |MSSDF REIT LLC ... Ownership.. ..}.100.000 ...|New York Life Insurance Company
................. MSSIV GP LLC (Delaware) . s NYL Investors LLC .. e . | Ownership..... .100.000 ...|New York Life Insurance Company
Madison Square Strategic Investments Venture
......................................................................................................................................................... LP e | G DB NTAL[MSSTV GP e | OwnershipL e 51,000 ... New York Life Insurance Company ........ |....NO.....f.cee .ein
Madison Square Strategic Investments
......................................................................................................................................................... MSSIV REIT Manager LLC (Delaware) .........oo | DE.eees]eee NIACc [ Venture LP o | Ownership.ieeeenn 51,000 ... New York Life Insurance Company ........ |....NO....occeee iis
Madison Square Strategic Investments Venture Madison Square Strategic Investments
REIT LLC oo LDE] s NIA....... Venture LP Ownership ..51.000 ....[New York Life Insurance Company
MSSIV NYL Investor Member LLC (Delaware) .... |..DE.....|...... NIA....... New York Life Insurance Company .. Ownership ..90.000 ....[New York Life Insurance Company
New York Life Insurance and Annuity
MSSIV NYL Investor Member LLC (Delaware) .... |..DE.....|...... NIA....... Corporation . | Ounership ..10.000 ....[New York Life Insurance Company
MSVEF GP LLC .... .|NYL Investors LLC Ownership.. .100.000 ...|New York Life Insurance Company

94-3390961 ..

..|83-4025228 ..

83-4049223 ..

MCPF GP LLC
Madison Core Property Fund LP ...
MCPF Holdings Manager LLC ..
MCPF MA Holdings LLC
MCPF Holdings LLC
MADISON-IND TAMARAC FL ...
MADISON-OFC BRICKELL FL LLC
MADISION-IND POWAY CA LLC
MADISON-LPC POWAY JV LLC (Delaware) .

MADISON-MF GRANARY FLATS TX LLC (Delaware) .

MADISON-AQ GRANARY FLATS JV LLC (Delaware) .
MADISON-AQ GRANARY FLATS OWNER LLC (Delaware)

MADISON-IND 2080 ENTERPRISE CA LLC
MADISON-IND CLAWITER CA LLC .....
MADISON-REDCO CLAWITER JV LLC ..
MADISON-IND ENTERPRISE RIALTO CA LLC
MIREF Mill Creek, LLC ....
MIREF Gateway, LLC
MIREF Gateway Phases Il and Ill, LLC
MIREF Delta Court, LLC
MIREF Fremont Distribution Center, LLC
MIREF Century, LLC
MIREF Newpoint Commons, LLC
MIREF Northsight, LLC .
MIREF Riverside, LLC ..
MIREF Corporate Woods, LLC .
Bartons Lodge Apartments, LLC
MIREF 101 East Crossroads, LLC .
101 East Crossroads, LLC
MIREF Hawthorne, LLC

. DE.....

. DE.....

. [Madison Core Property Fund LP ..
. [Madison Core Property Fund LP ..

. |MADISION-IND POWAY CA LLC

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

. [Madison Core Property Fund LLC

NYL Investors LLC ...
NYL Investors LLC

Madison Core Property Fund LP
Madison Core Property Fund LP

Madison Core Property Fund LP
Madison Core Property Fund LP

MADISON-LPC POWAY JV LLC (Delaware)
MADISON-MF GRANARY FLATS TX LLC (Delaware)

Madison Core Property Fund LP
Madison Core Property Fund LP

MIREF 101 East Crossroads, LLC ...
Madison Core Property Fund LLC

. | Qunership

. | Qunership..

. [Ownership.

. [Ownership.

Management....
Ownership..
Ownership
Ownership
Ownership..
Ownership
Ownership

Ownership
OWNErship...ccoeeeeeeeeeeeee e

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

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

Ownership

OWNership...ooeeeeeieeeieieieieen |

.100.000 ...

.100.000 ...
..4.100.000 ...
..+.100.000 ...
..4.100.000 ...
..+.100.000 ...
..4.100.000 ...
..+.100.000 ...
..4.100.000 ...
..+.100.000 ...
..4.100.000 ...
..+.100.000 ...
..4.100.000 ...
..+.100.000 ...
..4.100.000 ...

.100.000 ...
..90.000 ...
..+.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

.100.000 ...

New York Life

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

New York Life Insurance Company

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

Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
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MIREF Auburn 277, LLC Madison Core Property Fund LLC .... Ownership .100.000 ...|New York Life Insurance Company

L'€El

MIREF Sumner North, LLC .
MIREF Wellington, LLC ....
MIREF Warner Center, LLC
MADISON-MF Duluth GA LLC ...
MADISON-OFC Centerstone | CA LLC ..
MADISON-OFC Centerstone |11 CA LLC
MADISON-MOB Centerstone [V CA LLC
MADISON-OFC Centerpoint Plaza CA LLC
MADISON-IND Logistics NC LLC ....
MCPF-LRC Logistics LLC .........
MADISON-MF Desert Mirage AZ LLC
MADISON-OFC One Main Place OR LLC
MADISON-IND Fenton MO LLC .....
MADISON-IND Hitzert Roadway MO LLC
MADISON-MF Hoyt OR LLC
MADISON-RTL Clifton Heights PA LLC ..
MADISON-IND Locust CA LLC
MADISON-OFC Weston Pointe FL LLC
MADISON-MF MCCADDEN CA LLC
MADISON-OFC 1201 WEST IL LLC ...

MADISON-MCCAFFERY 1201 WEST IL LLC ............

MADISON-MF CRESTONE AZ LLC
MADISON-MF TECH RIDGE TX LLC .
MADISON-RTL SARASOTA FL, LLC
MADISON-MOB CITRACADO CA LLC
MADISON-MF THE MEADOWS WA LLC ...
MADISON-ACG THE MEADOWS JV LLC ....
MADISON-ACG THE MEADOWS OWNER LLC ...
Madison-MF Osprey QRS Inc
Madison-MF Osprey NC GP LLC
Madison-MF Osprey NC LP .
Madison-MF Osprey NC LP . s
New York Life Investment Management Asia

Limited ..

MacKay Shields LLC .....coovveveiiiiiiiiiiiiinienns
MacKay Shields Emerging Markets Debt

Portfolio ..ocovveiiiciiiiiiiiiiie e .

MacKay Shields Core Plus Opportunities Fund
GP LLC v
MacKay Shields Core Plus / Opportunities

Fund LP ..o

MacKay Municipal Managers Opportunities GP
LLC

MacKay Municipal Opportunities Master Fund
LPe e

MacKay Municipal Opportunities Fund, L.P. ..

.. [Madison Core Property Fund LLC
.. |[Madison Core Property Fund LLC
.. [Madison Core Property Fund LLC
.. |[Madison Core Property Fund LLC
.. [Madison Core Property Fund LLC
.. |[Madison Core Property Fund LLC
.. [Madison Core Property Fund LLC
.. |[Madison Core Property Fund LLC
.. [Madison Core Property Fund LLC
.. |MADISON-IND Logistics NC LLC ...
.. [Madison Core Property Fund LLC
.. |[Madison Core Property Fund LLC
.. [Madison Core Property Fund LLC
. [Madison Core Property Fund LLC

. [Madison Core Property Fund LLC
. [Madison Core Property Fund LLC
. [Madison Core Property Fund LLC
. [Madison Core Property Fund LLC

. [Madison Core Property Fund LP

Madison Core Property Fund LLC ....
Madison Core Property Fund LLC ....

Madison Core Property Fund LLC ....
Madison Core Property Fund LLC ....

MADISON-OFC 1201 WEST IL LLC
Madison Core Property Fund LLC ....

Madison Core Property Fund LLC ....
Madison Core Property Fund LLC ....

MADISON-ACG THE MEADOWS WA LLC ...
MADISON-ACG THE MEADOWS JV LLC ...

Madison-MF Osprey QRS Inc. ........cccceeeennn.
Madison-MF Osprey QRS Inc. ...
Madison-MF Osprey NC LP
New York Life Investment Management
Holdings LLC ...
New York Life In
Holdings LLC ..vvvveveeiiieeiiiieieeeeeeeeeeeeeeeeas

MacKay Shields LLC ....cooeeeeeeeeeeeeeeeceeens

MacKay Shields LLC ....cooeeeeeeeeeeeeeeeceeens
MacKay Shields Core Plus Opportunities
Fund GP LLC .ooveiiiiiie i

MacKay Shields LLC ....cooeeeeeeeeeeeeeeeceeens
MacKay Municipal Managers Opportunities GP
LLC e
MacKay Municipal Managers Opportunities GP

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

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

. [Ownership.

. | Ownership

. | Qunership

Ownership
Ownership

Ownership
Ownership

Ownership
Ownership

Ownership
Ownership

Ownership
Ownership
Ownership..
Ownership
Ownership
Ownership

(O Ty T T
(O Ty T T
(O Ty T T
(O Ty T T
(O Ty T T

(O Ty T T

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

.100.000 ...

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

New York Life Insurance Company .

New York Life Insurance Company
New York Life Insurance Company
New 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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MacKay Municipal Managers Credit
............................................................................ 270676650 .. | .eeeeveereeeee | wevveeeneennnnnn | eeneeeeieniiiienieieneeeeeeeeee. | Opportunities GP, LLC .......eeeeeiieeeiieiiinnnnnnn [ DBl NTALLL.... [MacKay Shields LLC ......cccoeeeeeeieeeeeeeeeeeees | OWNErShip. ..t . 100,000 ... [New York Life Insurance Company ........ |....NO..oooeeer nis
MacKay Municipal Credit Opportunities Master MacKay Municipal Managers Credit
............................................................................ 30-0523736 ..| ....eeeeeeeee. 0001460030 .. | .eeeeiiiiiiiiiiiiiiiiiiieeeeeees [FUNd, P | DB NTALL... [ Oppor tunities GP LLC .........eeeiiiiiiiieeenenns | OWNErShip.L.iiiiiiiiiiieeeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eee nis
MacKay Municipal Credit Opportunities Fund, MacKay Municipal Managers Credit
............................................................................ 30-0523739 .. | ..oeeeeeeeeen. |0001460023 .. | eeeiiiiiiiiiiiiiiiiieieeeeeeen [LPe e | W DB NTAGL.. [ Oppor tunities GP LLC ........eeeiiiiiiiieeieeeen. | OWNErShip.L.iiiiiiiiiiiiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.eer is
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 38-4019880 .. | ....eceeeeeene 0001700102 .. | eeeeeeeeieiiiiiiiiiiiiieeeeeeenn [FUNd, LLPL o | DB NTALL... [ Oppor tunities GP LLC .........eeiiiiiiiiieenennns | OWNErShip...iiiiiiiiiiiiiiiiiieeeeeeen . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofoeer nis
MacKay Municipal Managers Credit
............................................................................ 98-1374021 .. | .eevvvveiiiiee | eeveereneennnnnn | eeeeeeieiiiiiiiiiiiiieeeeeeeene. |Opportunities Ho (Cayman) GP LLC ............... [..CYM....]......NIA....... [MacKay Shields LLC ........cccceeeeeeeeeeeeeeeeees | OWNErShip...eeeeeiiiiiiiiiiiiiiiiiieeeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO..oofoeer nis
MacKay Municipal Credit Opportunities H. MacKay Municipal Managers Credit
............................................................................ 98-1370729 ..| ....ceeeveeee. |0001710885 .. | .eeeeeeiiiiiiiiiiiiiniiienenennn | (Cayman) Fund, LP oo [ OV O NTALL..... [Oppor tunities HL (Cayman) GP LLC ............ |Ownership.......ccccccoouuuuunnnnnnnnnnnnnnd . 100.000 ... [New York Life Insurance Company ........ |...NO....o.eee eis
MacKay Municipal Short Term Opportunities
............................................................................ 45-3040968 .. | ..oeeeeeiiiiee | eevverenerennnnn | eeeeeeiiiiiieeiiiiiiieeeeeeeeees [FURD GPLLC Lo | L DB NTALL [MacKay Shields LLC .....ceeeeeeieeeieeieeeeeeee | OWNErShipL L. . 100,000 ... [New York Life Insurance Company ........ |....NO...oof. il
MacKay Municipal Short Term Opportunities MacKay Municipal Short Term Opportunities
.......... ..|45-3041041 .. Fund LP |- DE.... Fund GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................... Plainview Funds plc ... .|..IRL.... MacKay Shields LLC ... .... | Ownership.. ..50.000 ....[New York Life Insurance Company ........ |....NO......| eeee wenns
....................................................... Plainview Funds plc . IRL.... MacKay Shields LLC ............ccceeeeeuunnnnnnn. |Board of Directors........cceeeeeeeeeif .. 0.000 ... [New York Life Insurance Company ........ [...NO....of.ceee iin
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio |..IRL....J......NIA....... [MacKay Shields LLC ..........ccceeeeeeeeeeeeeeeees | OWNErShip...eeeeiiiiiiiiiiiiiiiieeeennnd .. 0.010 ... [New York Life Insurance Company ........ |....NO..oofcceee iis
Plainview Funds plc - MacKay Shields
......................................................................................................................................................... Structured Products Opportunities Portfolio |..IRL....J......NIA....... [New York Life Insurance Company .............. | Ownership........ccccooooiuunnnnnnnnnnn.t ..99.980 ....[New York Life Insurance Company ........ |....NO...oo|eeee iis
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........eeeeeeeveeeeeeennn [ IRLe] oo NTALLL.... [MacKay Shields LLC ........ccceeeeeeeeeeeeeeeeeees | OWNErship. ..o .. 0.010 ... [New York Life Insurance Company ........ |....NO.ooofceeee iis
Plainview Funds plc MacKay Shields Emerging
......................................................................................................................................................... Markets Debt Portfolio ..........eeeeeeeeeeeeeeenns | IRL.] oo NIALLL.... [New York Life Insurance Company ..............|Ownership........cccoooooinnnnnnnnnnnnt ..99.990 ....[New York Life Insurance Company ........ |....NO....o|eeee eis
MacKay Shields High Yield Active Core Fund GP
.......... ..| 27-3064248 .. LLC .... L DE.....]......NIA....... [MacKay Shields LLC ... Ownership.. .100.000 ...[New York Life Insurance Company ... N e
MacKay ield Active MacKay Shields High Yield Active Core Fund
.......... ..| 26-4248749 .. 0001502130 .. e | W DELL GP LLC eeeeeeeeeiiiiiiieeieiiiiiiiiieieeeeeeeeneenen. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... 98-0540507 .. | .. MacKay Shields Credit Strategy Fund Ltd ...... |..CYM. . |MacKay Shields LLC ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... .| 13-4357172 .. (3859263 ..... MacKay Shields Credit Strategy Partners LP . |..DE.... MacKay Shields LLC ..........cccoeeeeenunnnnnnnn. | Ownership.. .100.000 ...[New York Life Insurance Company ...
MacKay Shields Defensive Bond Arbitrage Fun
......................... 0001502133 .. Ltd. ... . |..BMU.... MacKay Shields LLC ..........ccceeeeeeuunnnnnnnn. | Ownership.. .. 0.070 .... [New York Life Insurance Company ... N e
MacKay
......................................................................................................... 0001502133 .. [ eeeeeeeeeeeeeeeeeeeeeeeeeee | LE s | GBMUL L NTALLLL | New York Life Insurance Company ..............|Ownership.......ccooooooo .. 14.780 ... New York Life Insurance Company ........ [....NO.....[..... .....
MacKay Shields Core Fixed Income Fund GP LLC
............................................................................ 45-2732939 .. | iiiiiiiiiiiie | eeeeeeeneennnnen | s [ e ns | o2 DEeeeen| e NTAG L. [MacKay Shields LLC ......oeoeeieiieiieeieeeeeeeees | OWNErShip...aaeiiiiiiiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.eer nis
MacKay Shields Core Fixed Income Fund GP
............................................................................ 45-2733007 ..| .eeeeeeeeenen. |0001529525 L. | ..eeiiiiiiiiiiiiiiiiiiinenenene. [MacKay Shields Core Fixed Income Fund LP ... [..DE.....|.cccce NIAcooos [LLC woviiiiiiiiiiiiiiiiiiieeieeeeeeeeeeeeeeeeeees | OWNEShiPLceiiiieeeeen . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofoeee iis
MacKay Shields Select Credit Opportunities
............................................................................ 821760156 .. | .eevvvveeeeeee | wevevrmmnennnnnn | eemeeieiiiiiieiiiiiiiiieeeeeeees [FURD GP LLC oo [ L DB NTALL [MacKay Shields LLC .....ceeeeeeieeeieeeeeeeeeee | OWNErShipLLaiiiiieeeeenn . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.eee nis
MacKay Shields Select Credit Opportunities MacKay Shields Select Credit Opportunities
.......... 81-4553436 .. FUNd LP s Fund GP LLC .....eeeeeeeeeeeeeeieeeeeeeeeeeeeeeeeeo.. | Ownership. .100.000 ...|New York Life Insurance Company
.......... ..|98-1108933 .. MacKay Shields (International) Ltd. ........... MacKay Shields LLC ..........ccoeeeeeeennnnnnnnn. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... 98-1108959 .. MacKay Shields (Services) Ltd. . [MacKay Shields LLC ... Ownership.. 100.000 ... |New York Life Insurance Company
.......... 98-1108940 .. MacKay Shields UK LLP . . |MacKay Shields (International) Ownership.. .99.000 ....[New York Life Insurance Company
.......... ..|98-1108940 .. MacKay Shields UK LLP ... MacKay Shields (Services) Ltd. ........ . [Ownership.. ..1.000 .... [New York Life Insurance Company ...
MacKay Municipal Managers California
............................................................................ 47-3358622 .. | .eeeeeiieeiinn | eeveeeeeeeenennn | eeeeeeeiiieieiiiiiiiieeeeeeeeee. [ Opportunities GP LLC L....oooiiiiiiiiiiiiiiiiiee [ DB NTALLL.. [MacKay Shields LLC .......coeeeeeeeiieieeeeeeeeees | OWNErShip. .. . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofoeer nis
MacKay Municipal California Opportunities MacKay Municipal Managers California
......................................................................................................................................................... Fund, L.P. ... [ DB NIALL..... [Opportunities GP LLC ........ccocevvvevnnnnnnnn. | OWNErShip...eeeeeiiiiiiiiiiiiiiiinnneeeeee. . 100000 ... [New York Life Insurance Company ........ [...NO...oofoceee .oenn
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MacKay Municipal New York Opportunities GP
............................................................................ 81-2401724 .| oo | eeeeeenneeennnn | e [LLC e | W DB NTALL [MacKay Shields LLC ... | OWNErShipL L.} . 100,000 ... [New York Life Insurance Company ........ |....NO..oof.eer il
MacKay Municipal New York Opportunities MacKay Municipal New York Opportunities GP
............................................................................ 38-4002797 ..| ..eeeeeeeeenen 0001685030 .. | .eeeeiiiiiiiiiiiiiiiiiiieeeeeeen [FUN, LU [ DB NTA L [LLC e eeeeeeeeeeceeeeeeeeeeees | OWNEPSRPL e} . 100,000 ... [New York Life Insurance Company ........ |....NO...oof.en il
MacKay Municipal New York Opportunities GP
............... 0001700100 .. MacKay Municipal Opportunity HL Fund LP ..... LLC Ownership .100.000 ...|New York Life Insurance Company
..| 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 .. | .eeeviiiiiiinn | evverriiiiininn | eeeeeeeiiieiieeeiiieneeeeeeeees [FURD, L e [ DB L NTALLLLLL [MacKay Municipal Capital Trading GP LLC .. |Ownership.........cccceevvveerevvnnnnnnnnnnp. 100.000 ... [New York Life Insurance Company ........ |....NO.....|.cee ooon
MacKay Municipal Capital Trading Fund, L.P.
........................... 37-1836504 .. .. DE.....]......NIA....... [MacKay Municipal Capital Trading GP LLC .. |Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay p
............................................................................ 81-4932734 .| .ievvvviiiiien | evvvviviiiiiins | eeeeviiieiiisiiseeeeeseeeeeen.. | Opportunities GP LI . DE.....]......NIA....... [MacKay Shields LLC ..........ccceeeeeeeeeeeeeeeee. | OWNErShip..eeeeeiiiiiiiiiiiiiiiinnnnennnnnnnp. 100,000 ... [New York Life Insurance Company ........ |....NO......eee ooin
MacKay Municipal Strategic Opportunities MacKay Municipal Managers Strategic
............................................................................ 37-1846456 .. | .............. |0001701742 teeeeeeeeeeeeeeeeneeeneeeeeeeee |[FUND LR e | W DB el DAL | Oppor tunities GP LLC ....eeeeeeeeeeeeeeeeeeeeenn [Ownership...oooeeiiiieeieeeennenn... . 100,000 ... |New York Life Insurance Company ........ |....NO.....|.ooee .
MacKay Shields US Equity Market Neutral Fund
............................................................................ 82-1728099 .. | .eovvvvvvveene | wevvvrrvnnnnnnnn | eveeeeiiiieiieesinesseseeeeenes [GP LLC eiiiiiiiiiiiiiiiiiieiiiieieeenens | DBl o NIAGLLLLL [MacKay Shields LLC ...oeeeeeeeeeeeeeeeeeeeeeee. | OWNEPShip..eeiiiiiiiiiiiiiiiiiiiiieeeeeennn b . 100,000 ... [New York Life Insurance Company ........ |...NO......eee .oon
MacKay Cornerstone US Equity Market Neutral MacKay Shields US Equity Market Neutral
............................................................................ 27-4320205 .. | .............. |0001510983 tereeeeeeeeeeeeeeeeneneeeeeeeees [FUND LR e | W DB e NTA [ FUND GPLLC aieieieeeeeeeeeeeeeeeeeeeeeeeeeens [OWREPSRiPL ...} . 100,000 L. | New York Life Insurance Company ........ |....NO....o].een ..
MacKay Shields Intermediate Bond Fund GP LLC
............................................................................ 821715543 .. | evviviiiiiine | evvvvvrininniinn | rereiiiiiiiiiiiiiiiiiiniinnn | e ssssssnnenns | o2 DEevens| e NTAGL L [MacKay Shields LLC ....oeeeeeeeeeeeeeeeeeeeeeeee. | OWNEPShip..eeeieieiiiiiiiiiiiiiiiieeeenennn b . 100,000 ... [New York Life Insurance Company ........ |....NO......oeo ooon
MacKay Shields Intermediate Bond Fund GP
82-1716026 .. 0001715261 .. MacKay Shields Intermediate Bond Fund LP .... LLC Ownership .100.000 ...|New York Life Insurance Company

..[ 13-4080466 ..
02-0633343 ..

MacKay Shields General Partner (L/S) LLC ....
MacKay Shields Long/Short Fund (Master) .....
MacKay Municipal Managers Opportunities

................................................ Allocation GP LLC ......cccceeeennnnninnnnneee | DEoeiit] e  NIALL... [MacKay Shields LLC ......ccceeeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeiiiiiiiiiiiiiiiiiiiiieeennnnp . 100,000 ..

. [MacKay Shields LLC ....
MacKay Shields General Partner (L/S) LLC .

Ownership..
Ownership

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

New York Life Insurance Company ........ N0

MacKay Municipal Managers Opportunities

MacKay Municipal Managers Opportunities

...................................................................... 83-3051488 ..| ..oeevvvvvieen | wevvvvrrrivniinn | eeveevviviiiiiiisseeseeneeeen... |Allocation Master Fund LP ....oooovvviviiiini |0 Allocation GP LLC .......evvvvvvevnnennnnnnnnnnnnns | OWNErShip...eeieiiiiiiiiiiiiiiveveeeeeeeenn b . 100,000 ... [New York Life Insurance Company . NO......
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities

...................................................................... 83-3085547 .. | .ievverrviiens | evvvvvvvneeininn | vvevveieiiiiieissseenneeeeene.. [AlTocation Fund A LP oo Allocation GP LLC .......evvvvvvevnnennnennnnnnnnns | OWNErShip...eeieiiiiiiiiiiiiveieeveeeeeeenn b . 100,000 ... [New York Life Insurance Company .. NO.....
MacKay Municipal Managers Opportunities MacKay Municipal Managers Opportunities

............................................................................ 83-3088001 .. | ..eevvvvvveees | wevvvvvvnnnnnnnn | wevevevvevssseeeseseseenneennn.. [Allocation Fund B LP .ooooeeeeiiieiiiiiiiieeeeeeens [ DB o NTAGLLL [Al Tocation GP LLC ..evveeeeeiiiiiiiiiiiiiinaennnnns | OWNEPShiP..eeiiiiiiiiiiiiiiiiiviiieeeeeennn b . 100,000 ... [New York Life Insurance Company ........ |....NO......e. ..on
MacKay Municipal Managers U.S.

......................................................................................................................................................... Infrastructure - Opportunities GP LLC ........ |..DE.....[......NIA....... |MacKay Shields LLC ..............evvvrvrvvrenennns |OQunErship...cooeeeeeeeieieenieenneeeeeeee.. .. 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
MacKay Municipal U.S. Infrastructure MacKay Municipal Managers U.S.

........................... 83-3010096 .. Opportunities Fund LP .. DE.....].....NIA....... | Infrastructure - Opportunities GP LLC ..... |Ownership .100.000 ...[New York Life Insurance Company . LN e
MacKay Municipal Managers Hig

............................................................................ 84-2017635 .. | .eovvvvvveeees | wevvvvrvnnnnnnnn | eeveeeeiiniiiiiesiiisseseeeenees [GP LLC eiiiiiiiiiiiiiiiiiiiiiiiieiieennns | DEeeiil] o NIAGLLLL [MacKay Shields LLC ...eeeeeeeeeeeeeeeeeeeeeeeee | OWNEPShip..eeiiiiiiiiiiiiiiiiivivieeeeeennn b . 100,000 ... [New York Life Insurance Company ........ |....NO.....f.eee .onn

MacKay Municipal Managers High Yield

........................... 84-2046842 ..| ...coovveeens MacKay Municipal High Yield Select Fund LP . |..DE.....|......NIA....... [Select GP LLC ......oevvvvvrevverrivneeeeeeeeeennnns [OWNErShip..ceiiiiiiieeieieieeeeeeeeeeennnn} . 100,000 ... | New York Life Insurance Company

........................... 85-0605318 .. MacKay Flexible Income Fund GP LLC .. s MacKay Shields LLC .........ccccceeeuuunnnnnnnnn. | Ownership. .100.000 ...|New York Life Insurance Company
MacKay Flexible Income Fund LP U P ...NIA....... |MacKay Flexible Income Fund GP LLC . .. | Ownership.. ..}.100.000 ...|New York Life Insurance Company
MacKay Multi-Asset Real Return Fund GP LLC . |..DE.....|...... NIA....... MacKay Shields LLC .....ccoeeeieiieeees Ownership .100.000 ...|New York Life Insurance Company

MacKay Multi-Asset Real Return Fund GP LLC

MacKay Multi-Asset Real Return Fund LP ....... LDE] s NIA....... Ownership .100.000 ...[New York Life Insurance Company . N e
MacKay Multi-Asset Income Fund GP LLC ........ LDE ] NIA....... MacKay Shields LLC .... Ownership .100.000 ...[New York Life Insurance Company . N0 e
MacKay Multi-Asset Income Fund LP .............. LDE] s NIA....... MacKay Multi-Asset Income Fund GP LLC ..... OWNErship. oo .100.000 ...[New York Life Insurance Company ........ e N0 e
MacKay Municipal Managers High Income

......................................................................................................................................................... Opportunities GP LLC .......eevvvvvevevvvenennnnnnnn | DEeeeis] ccs . NIALLLL... [MacKay Shields LLC .........ccceeeeeeeeeeeeeeeeees | OWNErship....eeeeeieiiiiiiiiiiiiiiiinennen. . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofoceee iis
MacKay Municipal High Income Opportunities MacKay Municipal Managers High Income

........................... Fund LP . .. DE.....]......NIA....... [Opportunities GP LLC .... Ownership .100.000 ...[New York Life Insurance Company . N0
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......................................... Cascade CLO Manager LLC ............ccoeeeeernnns MacKay Shields LLC ....ccoeveeeeeieieeieeennn Ownership.. .100.000 ...[New York Life Insurance Company ... N0
......................................... MKS CLO Holdings GP LLC .......ccoeeviiiiiinnnne Cascade CLO Manager LLC .............cc... Ownership.. .100.000 ... |New York Life Insurance Company ... LNOL
......................................... MKS CLO Holdings, LP MKS CLO Holdings GP LLC ...cceeeeeeeeennn Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
......................................... MKS CLO Advisors, LLC ... . MacKay Shields LLC .....ccoeeeeiiiiiiiieinns Ownership.. .100.000 ...[New York Life Insurance Company ... N e
MacKay Shields Europe Investment Management

......................................................................................................................................................... Limited ..ooeeeveeeveeeeeenneneeeenneneeeeneenennennennns |- 1Bl e NIACLLL.. [MacKay Shields LLC ..o Ownership.......ccoeeeeeeeeeeieeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO....o|.cooe oot
MacKay Shields European Credit Opportunity New York Life Insurance and Annuity

......................................................................................................................................................... Fund Limited ...ooooeeeeeieeeeeeeeeeeeeeees | Nde ] NTAG [ Corporation e | Ownership.eeeenn . 33,000 ... New York Life Insurance Company ........ |....NO....o.eee is
MacKay Shields European Credit Opportunity

......................................................................................................................................................... Fund Limited ...ooooeeeeieeeeeeeeeeeeeeeeeee [ Nd ] O NTAGL [MacKay Shields LLC ..o Ownership......ccoeeeeeeeeeeeeeeeieeeeeenn} .. 67.000 ... New York Life Insurance Company ........ |....NO....o|.coee woeee
MKS Global Sustainable Emerging Markets

............................................................................ 87-1580419 .. | .ioevviiiiieee | weveveeennnnnnnn | eeeeeieiiiiiiiiiiiieeeeeeeeeeee. [EQUities Fund GP LLC ..o [ DB o NTALLL.. [MacKay Shields LLC ..o Ownership.......cceeeeeeeeeeeieieeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO....o|.cooe oot
Candriam Global Sustainanble Emerging Markets MKS Global Sustainable Emerging Markets

............................................................................ 87-1621347 .. | .eoeeiviiiieee | eevveeeenennnnnn | eeeeeieiiiiiiiiiiiiiiiieeeeeeen. [EQUitiES FUND P Leeeeiiiiiiiiiiiiiiiiiiiiiiiiiiieeenn [ DL NTAGLL... [Equities Fund GP LLC ......cooeeiiiieiiiiiens Ownership.......cceeeeeeeeeeeeiieeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO...oo|.cooe oot
MKS Global Emerging Markets Equities Fund GP

.......... ..| 87-1598388 .. [UUTUTRTTRT LLC .... e |- DE.oo|......NIA....... | MacKay Shields LLC Ownership.. .100.000 ...[New York Life Insurance Company ... N e
Candriam Global Emerging Markets Equities MKS Global Emerging Markets Equities Fund

............................................................................ 871645818 .. | .ooeeiiiiiiien | eeverrneeneininn | e [FUND P s [ DB NTAL [P LLC s Ownership.......cceeeeeeeeeeeieieeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO....o|.cooe oot

New York Life Investment Management
......................... MCF Optimum Sub LLC .......eeeeeeeiiiiiiiiiiiiennenn | D] e NTAC [HOTINGS LLC e Ownership.. .100.000 ...[New York Life Insurance Company ... N e

...[85-1664787 ..
.. 36-4716120 ..

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

26-2806918 ..
80-0920962 ..
..[61-1711540 ..

30-1143853 ..

46-2213974 ..
...[46-2213974 ..
.. 81-4067250 ..
81-4067250 ..
82-1943737 ..
82-2734635 ..

.| 36-4883128 ..
61-1907486 ..

84-3329380 ..

0001538585 ..

0001538584 ..

Apogem Capital LLC
Madison Capital Funding LLC

Madison Capital Funding LLC .......ccceevirennnnn LDE ] NIA.......
MCF Co-Investment GP LLC .....ocvereveeieieenes GDE] e NIA.......
MCF Co-Investment GP LP ......cccevveiiiiiinne LDE] NIA.......

Madison Capital Funding Co-Investment Fund LP

Madison Avenue Loan Fund GP LLC
Madison Avenue Loan Fund LP .
MCF Fund 1 LLC oo
MCF Hanwha Fund LLC .........
Ironshore Investment BL | Ltd.
MCF CLO IV LLC ..vvveinnne
MCF CLO IV LLC eveeeeeeeeieeeeree e
MCF CLO V LLC eveievviiciiie e
MCF CLO V LLC ..
MCF CLO VI LLC .
MCF CLO VII LLC ...
MCF CLO VITI Ltd ....

MCF CLO VITT LLC weveeeeieeiie e .

MCF CLO IX Ltd ...
MCF CLO IX LLC e
MCF CLO 10 Ltd. ...
MCF CLO 10 LLC ....
MCF KB Fund LLC
MCF KB Fund 11 LLC .
MC KB Fund |11 LLC (Delaware) .. .
MCF Hyundai Fund LLC .......cccceeiiiiiiiiiinnnn

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

.. |[Madison Capital Funding LLC
. [Madison Capital Funding LLC
. |New York Life Insurance Company

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

. [Madison Capital Funding LLC

. [Madison Capital Funding LLC

New York Life Investment Management

Holdings LLC ....eeeeeiiieiiiiiiiieeeee

New York Life Insurance Company ...
New York Life Insurance and Annuity
Corporation
Madison Capital Funding LLC

MCF Co-Investment GP LLC ........coceenuene

Madison Avenue Loan Fund GP LLC ...
Madison Capital Funding LLC ...

Madison Capital Funding LLC
New York Life Insurance Company ...

Madison Capital Funding LLC ...
NCF CLO VIII Ltd

NMCF CLO IX Ltd. .eevvvrevreeenen.
Madison Capital Funding LLC ...
NCF CLO 10 Ltd. .eecvrvvreennnen.
Madison Capital Funding LLC ...

Madison Capital Funding LLC ...

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

Ownership..
Ownership..

.. | Ownership..
. [Ownership.

Ownership

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

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

.100.000 ...
..21.900 ...

..78.100 ....
.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...
.100.000 ...
.100.000 ...
.0.000 ...
.0.000 ...
.6.700 ...
...0.000 ....
..5.000 ....
... |New York Life
... [New York Life
... |New York Life
... [New York Life

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

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

. |New York Life

New York Life
New York Life

New York Life
New York Life
New York Life

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

Insurance Company ...
Insurance Company ...

Insurance Company ...
Insurance Company ...

Insurance Company

Insurance Company .

Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company
Insurance Company
Insurance Company

Insurance Company ...
Insurance Company ...

Insurance Company

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

Insurance Company

Insurance Company ...

Insurance Company
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......................................................................................................................................................... Apogem Direct Lending Hyundai Fund 2 LLC .... |..DE.....|......NIA....... [Madison Capital Funding LLC ................... |Other.......................eeeeeeeeeeeo.... ). 0.000 ... |New York Life Insurance Company ........ N 2
Apogem Direct Lending Levered Fund 2023-1 LLC
......................................................................................................................... .. DE.....]......NIA....... [Madison Capital Funding LLC ................... |Other................eeeeeeeeeniie... ). 0.000 ... |New York Life Insurance Company ........ N0 e
.......... Madison Capital Funding LLC ..........cceuveee. ... 0.000 .... |New York Life Insurance Company
.......... Madison Capital Funding LLC .... .J...0.000 .... |New York Life Insurance Company .
Montpelier Carry Parent, LLC . . [Madison Capital Funding LLC . . [Ownership.. .100.000 ...[New York Life Insurance Company .
Montpelier Carry, LLC Montpelier Carry Parent, LLC ... . | Ownership .100.000 ...[New York Life Insurance Company .
46-2042988 .. Montpelier GP, LLC Madison Capital Funding LLC . Ownership .100.000 ...[New York Life Insurance Company .
..| 46-2042988 .. Montpelier Fund, L.P. . . [Montpelier GP, LLC Ownership.. .100.000 ...[New York Life Insurance Company .
35-2537165 .. MCF Mezzanine Carry | LLC Madison Capital Funding LLC . ... 0.000 .... |New York Life Insurance Company .
.......... 32-0469843 .. MCF Mezzanine Fund | LLC .......oevvvvvviieieeeeens [ e New York Life Insurance Company .............. | Ownership........ccccccvvevvvevennnnnnnnnnnt ..66.670 ....[New York Life Insurance Company
New York Life Insurance and Annuity
.......... 32-0469843 .. MCF Mezzanine Fund | LLC ... Corporation Ownership.. .}..33.330 ....|New York Life Insurance Company .
.......... MCF PD Fund GP LLC Madison Capital Funding LLC .... ... 0.000 .... |New York Life Insurance Company .
MCF PD Fund LP MCF PD Fund GP LLC .. 0.000 .... [New York Life Insurance Company .
. MCF Senior Debt Fund 2019-1 GP LLC . [Madison Capital Funding LLC . . 0.000 .... |New York Life Insurance Company .
.......... 83-4242231 .. MCF Senior Debt Fund 2019-1 LP NMCF Senior Debt Fund 2019-1 GP LLC ......... [Other.... ..0.000 ... |New York Life Insurance Company .
Warwick Seller Representative, LLC Madison Capital Funding LLC .... Ownership .100.000 ...|New York Life Insurance Company .
Young America Holdings, LLC .. .. [Madison Capital Funding LLC . . [Ownership.. .}..36.350 ....|New York Life Insurance Company .
YA Canada Corporation .... .| Young America, LLC .... Ownership.. .100.000 ...|New York Life Insurance Company .
New York Life Capital Par
......................................................................................................................................................... LLC werieiieiiieieeeeeeeeeeeeeeeeeeeeeeeeseeeeeesseseseenns | 2 DEuviin] e NIALLL... [ Apogem Capital LLC ...........coeeeeeeeeeeeeeeeee. | OWnership....ceeeeeeeeeeeeeeeeeeeeennennnn} . 100,000 ... |New York Life Insurance Company ........ N0 e
New York Life Capital Partners IV GenPar GP,
......................................................................................................................................................... LLC werieiieiieiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeens | 2 DEeeeis] e NIALL... [ Apogem Capital LLC ..., | OWNErShip...eeeeeeeeeiiiiiiiiiieivnenennnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....|.eee onns
New York Life Capital Partners IV GenPar, LP New York Life Capital Partners IV GenPar
..................................................................................................................................................................................................................... DB NTAL L [GP, LLC e | OWNEPSAPL L iieeeennnh . 100,000 L. | New York Life Insurance Company ........ |...NO....of.eee nnn
New York Life Capital Partners IV GenPar,
.......... New York Life Capital Partners IV, LP ........ [..DE.]eeeeee NIA s [LP oeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSRDLaeiiiiiiiiiieeeeennnp . 100,000 ... [ New York Life Insurance Company ........ |....NO....ooeeee onis
.......... GoldPoint Core Opportunities Fund, L.P. ..... [..DE.....|......NIA....... [Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . e N0 e
.......... GoldPoint Core Opportunities Fund I L.P. ... [..DE.....|......NIA....... [ Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . N0
GoldPoint Mezzanine Partners IV GenPar GP,
.......... LLC .... . DE.....]......NIA....... [ Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . N0
GoldPoint Mezzanine Pa
......................................................................................................................................................... GoldPoint Mezzanine Partners IV GenPar LP ... |..DE.....|.cccc. NIAooos [LLC wovviiiiiiiiiiiieieeeiieeeeeeeeeveeeeeeveeeeeeees | OWNETSAIP. e} . 100,000 ... | New York Life Insurance Company ........ N0 e
GoldPoint Mezzanine Partners Co-Investment
........................................................ 0001670568 .. Fund A, LP .o | W DB W NTALLLLLL [ Gol dPoiNt Mezzanine Partners IV GenPar LP | Ownership.........cccoeeeeeeeeeeeeeennnnnnnn} . 100.000 ... |New York Life Insurance Company
........................... 0001652367 .. GoldPoint Mezzanine Partners IV, LP .... .. DE.....]......NIA....... [GoldPoint Mezzanine Partners IV GenPar LP |Ownership .100.000 ...[New York Life Insurance Company .
GPP Mezz IV A Blocker LP (GPPMBA) ... . |GoldPoint Mezzanine Partners IV, LP ........ Ownership.. ..}.100.000 ...|New York Life Insurance Company .
GPP Mezz IV A Preferred Blocker LP .. GoldPoint Mezzanine Partners IV, LP ........ Ownership .100.000 ...[New York Life Insurance Company .
GPP Mezz IV B Blocker LP (GPPMBB) ... GoldPoint Mezzanine Partners IV, LP ........ Ownership .100.000 ...|New York Life Insurance Company .
GPP Mezz IV C Blocker LP (GPPMBC) .|GoldPoint Mezzanine Partners IV, LP ........ |Ownership.. ..}.100.000 ...|New York Life Insurance Company .
GPP Mezz IV D Blocker LP (GPPMBD) ... GoldPoint Mezzanine Partners IV, LP ........ Ownership .100.000 ...[New York Life Insurance Company .
GPP Mezz IV E Blocker LP GoldPoint Mezzanine Partners IV, LP ........ Ownership .100.000 ...[New York Life Insurance Company .
GPP Mezz IV ECI Aggregator LP .| GPP Mezz IV E Blocker LPP . | Qunership.. ..}.100.000 ...|New York Life Insurance Company .
GPP Mezz IV F Blocker LP GoldPoint Mezzanine Partners 1V, Ownership .100.000 ...[New York Life Insurance Company .
GPP Mezz IV G Blocker LP ... GoldPoint Mezzanine Partners 1V, Ownership .100.000 ...[New York Life Insurance Company .
GPP Mezz IV H Blocker LP ... .|GoldPoint Mezzanine Partners 1V, . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
GPP Mezz IV | Blocker LP ... GoldPoint Mezzanine Partners IV, Ownership .100.000 ...[New York Life Insurance Company .
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GoldPoint Mezzanine Partners Offshore IV, GoldPoint Mezzanine Partners IV GenPar GP,
........................................................................................................................................................................................................ O] e NTAL L [LLC eeeeeeeeeeeeeeeeees | OWNETSRPL e} . 100,000 ... | New York Life Insurance Company ........ N e
GoIdPomt Partners Co-Investment V GenPar GP
................................................................................................................................................... LLC eeiiieiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 2 DEeeiin] o NIALLLLL.. [ Apogem Capital LLC ......cooeeeieeeeeeieieeeeeeee. | OWnership.. .o} . 100..000 ... | New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment V GenPar, GoldPoint Partners Co-Investment V GenPar
................................................................................................................................................... LPo eiiiiieiiieeeeeieeeenenenneeneeeeenennnsnenenns | oo DBuviin] et NTALL [GP LLC e | OWNETSh L} . 100,000 ... |New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment V GenPar,
................................................................................................... 0001670563 .. [ ....cceeeeeeeeeeeeeeeeeeeeeee... | GoldPoint Partners Co-Investment Fund-A, LP |..DE.....|......NIA....... |L.P. oo | Ounershipee .} . 100.000 ... [ New York Life Insurance Company ........ [....NO.....[..... .....
GoldPoint Partners Co-Investment V GenPar,
................................................................................................... 0001562188 .. [ .......ceeeeeeeeeeeeeeeeeeeee... | GoldPoint Partners Co-Investment V, L.P. ... | DE.....|eee e NTALLo [ L P e [ Ounershipe00..} . 100.000 ... | New York Life Insurance Company ........ N e
GoldPoint Partners Co-Investment V ECI
......................................... GPP V' ECI Aggregator LP .. DE.....]......NIA....... [Blocker Holdco D, LP ......ccccevvvvveeeeeeeeeeee. | Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................... GPP V G Blocker Holdco LP . .|..DE.....| ......NIA....... | GoldPoint Partners Co-Investment V, LP .... |Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
GoldPoint Partners Private Debt V GenPar GP
................................................................................................................................................... LLC wereeiiiiiieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeseeeenns | 2 DEuviin] e NIALLL... [ Apogem Capital LLC ...........coeeeeeeeeeeeeeeeee. | OWnership....cceeeeeeeceeeeeeeeeeeennennnn} . 100,000 ... | New York Life Insurance Company ........ N0 e
GoldPoint Partners Private Debt Offshore V, GoldPoint Partners Private Debt V GenPar
................................................................................................................................................... LP ooeeiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeenn | WO O NTA [ GP, LLC e | OWnerShipL e} . 100,000 L. | New York Life Insurance Company ........ N0 e
GoldPoint Partners Private Debt V GenPar
................................................................................................................................................... GPP Private Debt VRS LP ...ovvvvvvvveeeveeveenenns | D] et e NTAL L [P, LLC e | OWNEPSADL e . 100,000 ... [ New York Life Insurance Company ........ |....NO......eee oins
GoldPoint Partners Private Debt V GenPar GP, GoldPoint Partners Private Debt V GenPar
......................................... LP . . DE.....].....NIA....... [GP, LLC Ownership.. .100.000 ...[New York Life Insurance Company ... N0 e
GoldPoint Partners
......................................... GoldPoint Partners Private Debt V, LP DB NTAL L [GP LP eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee... | Ownership.. .100.000 ...[New York Life Insurance Company ... N0 e
......................................... GPP PD V A Blocker, LLC .. DE.....]......NIA....... [ GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................... GPP Private Debt V-ECI Aggregator LP . .|..DE.....| ......NIA....... | GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
......................................... GPP PD V B Blocker, LLC .« |--DE.....|......NIA....... | GoldPoint Partners Private Debt V, LP ..... |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
....................................................... GPP PD V D Blocker LLC .........eeeeeeeeeeeeeeneen. | . DE...ot] oo NIALLL.... [ GOl dPoint Partners Private Debt V, LP ..... |Ownership .100.000 ...[New York Life Insurance Company ........ N0 e
GoldPoint Partners Private Debt V GenPar
................................................................................................................................................... GPP LuxCo V GP Sar!l ..oeevveveeeeeeeeeeeeeeeeeeeeeees | LUK et NTA [ GP, LLC e | OWnershipa.eeeeeececeieeeeeeeeeeeeennnn} . 100,000 ... | New York Life Insurance Company ........ N0 e
GoldPoint Partners Select Manager |Il GenPar
................................................................................................................................................... GP, LLC voveeeeiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | 2 DEeeiin] e NTALL.. [ Apogem Capital LLC ..., | OWNErShip...eeeeeeeeeeiiiiiiiiiennnnnennnnnnp . 100000 ... [New York Life Insurance Company ........ |....NO.....|.eee oiin
GoldPoint Partners Select Manager Il GenPar, GoldPoint Partners Select Manager 111
................................................................................................................................................... L.P. iiiiiivivivivnvivvenvnnneesssesssssesseenenenns | CYMoL ) NTAGLLLLL [ GenPar GP, LLC .evvvvveviiiiiiiiiiiiiiiiiiiinennnnns | OWNETSHiP. i} . 100,000 ... | New York Life Insurance Company ........ N0 e
GoldPoint Partners Select Manager Fund I11, GoldPoint Partners Select Manager 111
................................................................................................... 0001644721 reeeeeeeeeeeeeeeeeeeeeneeeeeeees | LP e s | WO U NTALLLLLL | GenPar, LP Leeiiiiiieieieeeveeeeeeeeeeeeeeeeeens [ QUnerShip......} . 100.000 ... |New York Life Insurance Company ........ N0 e
GoldPoint Partners Select Manager Fund 111 GoldPoint Partners Select Manager 111
................................................................................................................................................... AV, LP. i | DB e NTAG L [ GenPar, LP e | OwnerShDL e . 100,000 L [ New York Life Insurance Company ........ |....NO....of.en il
GoldPoint Partners Select Manager IV GenPar
................................................................................................................................................... GP, LLC voeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | W DBl e NTALLLLLL [ Apogem Capital LLC ....ooceeeeeeeieeeeeeeeeeeeeee. | OWnership....eeeeeeeceeeeeeeeeeeennennnn} . 100,000 ... |New York Life Insurance Company ........ N0 e
GoldPoint Partners Select Manager IV GenPar, GoldPoint Partners Select Manager IV GenPar
................................................................................................................................................... L.P oeeeeiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeessseeseenns | 2 DB et NTAC [P, LLC e | Ownershipa.eeeeeeeccceeeeeeeeeeeeennnn} . 100,000 ... | New York Life Insurance Company ........ N0 e
GoldPoint Partners Select Manager Fund IV, GoldPoint Partners Select Manager IV
................................................................................................... 0001725867 teeeeeeeeeeeeneeeeeeeeneeeeeeees | LPe s | DB NTALLLLLLL [ GenPar, LLP eiiiiiiiiieieveeeeeeeeeeeeeeeeeeens [OWRETSRiPL ...} . 100,000 L. | New York Life Insurance Company ........ |....NO...oo.oen oees
GoldPoint Partners Select Manager V GenPar
......................................... GP, LLC . .. DE.....]......NIA....... [ Apogem Capital LLC ................eeeeeeeeeeeee. | Ownership.. .100.000 ...[New York Life Insurance Company ... N0 e
GoIdPoint artners Selec GoldPoint Partners Select Manager V GenPar
................................................................................................................................................... L.P. iiiiiiiivivivvvvnivnennnnnnnnnsssssssssssssnneens | o2 DB ] coeee e NIAGcc [GP, LLC oo | OWnershipe.eeeeceeeeceeeeeeeeeeeeeeennn} . 100,000 ... | New York Life Insurance Company ........ N0 e
GoldPoint Partners Select Manager Fund V, GoldPoint Partners Select Manager V GenPar,
.......... L.P. . |L.P. Ownership.. .100.000 ...|New York Life Insurance Company
.......... GoIdPoint Partners Canada V GenPar Inc. ..... |. Apogem Capltal LLC ettt | Ownership... .100.000 ...[New York Life Insurance Company ...
GoldPoint Partners Select Manager Canada Fund
.......... V, L.P. .. ..CAN.. GoldPoint Partners Canada V GenPar Inc. ... |Ownership.. .100.000 ... [New York Life Insurance Company ... N0
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......................................................................................................................................................... GoldPoint Partners Canada |11 GenPar, Inc ... |..CAN....]......NIA....... [Apogem Capital LLC .................eeeeeeeeeeee. | OWNErShip..eeeeieiiiiiiiiiiiiiiiinnnnennnnnnp . 100,000 ... [New York Life Insurance Company ........ |....NO......eee onin
GoldPoint Partners Select Manager Canada Fund
......................................... 1 O R IO 07|\ AU GoldPoint Parners Canada IIl GenPar, Inc . |Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
......................................... GoldPoint Parners Canada IV GenPar Inc ....... |..CAN.... Apogem Capital LLC ..........ceeeeeeeeeeeeeeennn. | Ownership.. .100.000 ...[New York Life Insurance Company ... N e
GoldPoint Partners Select Manager Canada Fund
......................................... IV, L.P. e ..CAN.. GoldPoint Parners Canada IV GenPar Inc .... |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
GoldPoint Partners Co-Investment VI GenPar GP
......................................................................................................................................................... LLC oriiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeenes | 2 DEeeiis | cocc oo NIACLL... [ Apogem Capital LLC ......oooeeeeeieeeeeeeeeeeeee. | OWnership....eeeeeeeiiiiiiiiiiiiiiieeneenn . 100,000 ... [New York Life Insurance Company ........ |....NO.ooofcceee iis
GoldPoint Partners Co-Investment VI GenPar, GoldPoint Partners Co-Investment VI GenPar
......................................................................................................................................................... LP e | DB NTAL [ GP LLC e | OWNEPSRPL e ) . 100,000 ... [ New York Life Insurance Company ........ |....NO..oof.eee eis
GoldPoint Partners Co-Investment VI GenPar,
......................................................................................................... 0001712763 .. [ .....ceeeeeeeeeeeeeeeeeeeeeee... | GoldPoint Partners Co-Investment VI LP ....... |..DE.....|......NIA....... Ownership.......cceeeeeeeeeeeeeeeeeeeeennnn} . 100000 ... | New York Life Insurance Company ........ |....NO.....|.cooe oot
......................................................................................................................................................... GPP VI - ECI Aggregator LP ........cooevveveeeeeee | DEit] e NTALLLLLL [ L Ownership.......cceeeeeeeeeeeeeeeieeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO.....|.cooe oot
......................................................................................................................................................... GPP VI Blocker A LLC ..oeeeeeeeeeeiiiiiieieeeees | W D] e NTALLL Ownership.......cceeeeeeeeeeeeeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO.....|.cooe woeee
......................................................................................................................................................... GPP VI Blocker B LLC ..oeeeeeeeeeeeeeeiiieieeeeees | DB e NTALLL Ownership.......cceeeeeeeeeeieeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO..oo|.coos oot
......................................................................................................................................................... GPP VI Blocker CLLC ..oceeveeeeeeeeeiieeeieeeeees [ DE] e NTALL [ LP Ownership.......cceeeeeeeeeeeeeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO....o|.cooe oot
......................................................................................................................................................... GPP VI Blocker D LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeees | DB e NTALLL Ownership.......cceeeeeeeeeeieeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO..oo|.coos oot
......................................................................................................................................................... GPP VI Blocker E LLC ..oeeeeeeeeeeeiiieiiieeeeeees | W DB e NTALLL Ownership.......cceeeeeeeeeeeeeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO....o|.cooe oot
......................................................................................................................................................... GPP VI Blocker F LLC ..oeeeeeeeeeeiieiieeieeeeeeeees | W DB e NTALLLLL [ L Ownership.......cceeeeeeeeeeieeeeeeeeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO..oo|.coos oot
......................................... GPP VI Blocker G LLC ...ceeeeeeeeeeeieeieieeeeeees | W D] e NTALLL Ownership.. .100.000 ...[New York Life Insurance Company ... N e
......................................................................................................................................................... GPP VI Blocker HLLC .eeeeeeeeeeeeieeeeeeeeeeeeeees | DB e NTALLL Ownership.......cceeeeeeeeeeeieeeieeeennnnn} . 100000 ... |New York Life Insurance Company ........ |....NO...oo|.cooe woeee
GoldPoint Partners Co-Investment VI GenPar,
.......... GPP VI Blocker | LLC . Ownership.. .100.000 ...|New York Life Insurance Company
.......... Apogem Co-Invest VII GenPar, GP LLC . | Apogem Capital LLC ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... Apogem Co-Invest VII, GenPar LP ................ Apogem Co-Invest VII GenPar, GP LLC ........ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Apogem Partners Co-Investment VII, LP ........ Apogem Co-Invest VII, GenPar LP .............. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... GoldPoint Private Credit GenPar GP, LLC .. | Apogem Capital LLC ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... GoldPoint Private Credit Fund, LP ..... .. | Apogem Capital LLC ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... Goldpoint Partners Canada GenPar, Inc. . . | Apogem Capital LLC ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... NYLCAP Canada Il GenPar, Inc. .......ccceeeenn. Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... NYLCAP Select Manager Canada Fund II, L.P. . NYLCAP Canada Il GenPar, Inc. ................ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYLIM Mezzanine Partners |1 GenPar GP, LLC . Apogem Capital LLC .... | Ownership.. .100.000 ...[New York Life Insurance Company ...
NYLIM Mezzanine Partners Il GenPar GP, LLC
.......... NYLIM Mezzanine Partners |1 GenPar, LP ....... |..DE.....] coeee NIA i [ oo eeeeeeeeeeeeee.. | Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee wenn
NYLCAP Mezzanine Partners |l GenPar GP, LLC
.......... .. DE.....]......NIA....... [ Apogem Capital LLC ................eeeeeeeeeeeee. | Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
NYLCAP Mezzanine Partners Ill GenPar GP,
.......... NYLCAP Mezzanine Partners |11 GenPar, LP .... |..DE.....|.cccc. NIAccooos [LLC weveriiiiiiiiiiieieiieiiiiieviiiieevveeeieeeeeeeen. | OWNETShDL. .100.000 ...[New York Life Insurance Company ... LN e
.......... NYLCAP Mezzanine Partners 11, LP .............. | .. DE.....] ...... NIA....... [NYLCAP Mezzanine Partners |1l GenPar, LP . |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
NYLCAP Mezzanine Partners |1 GenPar GP,
.......... NYLCAP Mezzanine Offshore Partners I11, LP . [..CYM....].cccce NIA oo [LLC woviiiiiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIPL e} . 100,000 ... [ New York Life Insurance Company ........ |....NO.ooofoeee iis
NYLCAP Mezzanine Partners |1 GenPar GP,
.......... NYLCAP Select Manager GenPar, LP .... . DE.....].....NIA....... [LLC Ownership.. .100.000 ... [New York Life Insurance Company ... LN
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.......... NYLCAP Select Manager || GenPar GP, LLC ..... |..DE.... Apogem Capital LLC ............eeeeeeeeeeeeennn.. | Ounership.. .100.000 ...[New York Life Insurance Company ... N0
.......... NYLCAP Select Manager Il GenPar GP, L.P. .... |..CYM.... NYLCAP Select Manager |l GenPar GP, LLC ... |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
.......... NYLCAP Select Manager Fund |1, L.P. ..CYM.... NYLCAP Select Manager |l GenPar GP, LP .... |Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
.......... NYLCAP India Funding LLC . |..DE.... Apogem Capital LLC ..........ceeeeeeeeeeeeeeennn. | Ownership.. .100.000 ...[New York Life Insurance Company ... N e
NYLIM-JB Asset Management Co. (Mauritius) LLC|
...................................................................... LMUS....) ......NIA....... [NYLCAP India Funding LLC ....................... |Ownership ..24.660 ....|New York Life Insurance Company ........ |....NO......|....2 .....
New York Life Investment Management India
.......... Fund 11, LLC .oooiiiiiiiiiiiiiieeiieeeeeeeeeeeeeeeeeees | WMUSLLLL) o NTALLLLL.. [NYLIM-JB Asset Management Co., LLC ......... |Ownership .100.000 ...|New York Life Insurance Company ........ |....NO....oi| eeee weii
New York Life Investment Management India New York Life Investment Management India
.......... Fund (FVCI) 11, LLC evveneeeeeeeieeeeeeeeeeeenen | MUSLLLL Fund 11, LLC ...cceeieeiiiiiieiiiiiieeeeeeeeeee.. | Ownership.. .100.000 ...[New York Life Insurance Company ... LGN e
.......... NYLCAP India Funding Il LLC ...........ccceeunnn | .. DE.... Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .100.000 ...[New York Life Insurance Company ... LN e
NYLIM-Jacob Ballas Asset Management Co. 11,
.......... | OO PPPPPPPPPPPPPPPPPPPPPR I | U1 NYLCAP India Funding Il LLC .................. | Ownership. ..24.660 ....|New York Life Insurance Company ........ |....N0......]....3 ...
NYLIM-Jacob Ballas Asset Management
.......... NYLIM Jacob Ballas India Fund I11, LLC ....... |..MUS.... Company |11, LLC .. . | Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
NYLIM Jacob Ballas Capital India (FVCI) I11,
.......... | PSP PPOPPPPPPPPPPPPPPPPPPR Y | Vs SN NYLIM Jacob Ballas India Fund Ill, LLC .... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... NYLIM Jacob Ballas India (FII) Il1l, LLC ..... |..MUS.... NYLIM Jacob Ballas India Fund Ill, LLC .... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Evolvence Asset Management, Ltd. . ..CYM.... Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. ..24.500 ....[New York Life Insurance Company ...
.......... EIF Managers Limited o] MUS. Evolvence Asset Management, Ltd. ............ |Ownership.. ..58.720 ....[New York Life Insurance Company ...
.......... EIF Managers Il Limited ........ccoevvvvevenennnnn. | MUS... Evolvence Asset Management, Ltd. ............ |Ownership.. ..55.000 ....[New York Life Insurance Company ...
.......... AHF V (S) GenPar LP .. DE. . | Apogem Capital Ownership.. .1.000 .... [New York Life Insurance Company
.......... AHF V ECI Aggregator LP ......ccccceveiiiieeeeeenn | .. DELLL Apogem Capital Ownership.. ..1.000 .... [New York Life Insurance Company ...
.......... AHF V GenPar GP LLC ... .. DE..... Apogem Capital Ownership.. ..1.000 .... [New York Life Insurance Company ...
.......... AHF V GenPar LP ...... .. DE... .. | Apogem Capital Ownership.. .|New York Life Insurance Company
.......... AHF VI (S) GenPar LP .. .. DE.. .. | Apogem Capital Ownership.. . |New York Life Insurance Company
.......... AHF VI ECI Aggregator LP .. DE... . | Apogem Capital Ownership.. . |New York Life Insurance Company
.......... AHF VI GenPar GP LLC .. |..DE..... Apogem Capital Ownership.. . |New York Life Insurance Company ...
.......... AHF VI GenPar LP ........cccevvevvvnnnnnninnnnnnnnnnns | .. DELls Apogem Capital Ownership.. . |New York Life Insurance Company ...
.......... Apogem Heritage Fund V .. .. DE.. .. | Apogem Capital Ownership.. . |New York Life Insurance Company
.......... Apogem Heritage Fund V LP . .. DE... .. | Apogem Capital Ownership.. . |New York Life Insurance Company
.......... Apogem Heritage Fund VI (S) .. DE.. . | Apogem Capital Ownership.. . |New York Life Insurance Company
.......... Apogem Heritage Fund VI (S) . oo | DE...L Apogem Capital Ownership.. .. |New York Life Insurance Company ...
.......... . Tetra Opportunities Partners .................... |..DE..... Apogem Capital Ownership.. .|New York Life Insurance Company ...
.......... 84-2631913 .. BMG PAPM GP, LLC ...cooeveeeeeeeeens .. DE... .. | Apogem Capital Ownership.. .|New York Life Insurance Company
.......... 84-2611868 .. BMG PA Private Markets (Delaware) LP . .. DE. .. |BMG PAPM GP, LLC . | Ownership.. .|New York Life Insurance Company
.......... 98-1503475 .. BMG Private Markets (Cayman) LP .. ..CYM. .| BMG PAPM GP, LLC .. . | Ownership.. .|New York Life Insurance Company
.......... ...| 84-2641258 .. PACD MM, LLC .. |..DE.. Apogem Capital LLC ... .... | Ownership.. ..|New York Life Insurance Company ...
.......... ..| 84-2106547 .. PA Capital Direct, LLC ........evvvveenennennnnnnnn | .. DELe PACD MM, LLC oo, | OthEr . |New York Life Insurance Company ...
.......... ApCap Strategic Partnership | LLC .. .. DE.. .. |PACD MM, LLC ..... Other. . |New York Life Insurance Company
.......... PA Credit Program Carry Parent, LLC .. DE... .. | Apogem Capital LLC ............ Ownership.. .|New York Life Insurance Company
.......... 82-1396530 .. PA Credit Program Carry, LLC .. DE.. .|PA Credit Program Carry Parent, LLC . . | Ownership.. .|New York Life Insurance Company
.......... ...| 45-2572635 .. PACIF Carry Parent, LLC .| DE..... Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .|New York Life Insurance Company ...
.......... ..| 45-2591793 .. PACIF Carry, LLC ..ooeeeeeeeeeeiieiiiiieeieeee | L DELLLL PACIF Carry Parent, LLC ............ccevvveeeen. | Ownership.. .|New York Life Insurance Company ...
......................... PACIF GP, LLC .. DE... .. | Apogem Capital LLC . | Ownership.. .|New York Life Insurance Company
.......... 20-4877177 Private Advisors Coinvestment Fund, LP . .. DE.. .. |PACIF GP, LLC .... . [Ownership.. .|New York Life Insurance Company
......................... PACIF Il GP, LLC ... |..DE... . | Apogem Capital LLC Ownership.. .|New York Life Insurance Company
.......... ...| 26-1662477 .. Private Advisors Coinvestment Fund II, LP ... |..DE..... PACIF 11 GP, LLC Ownership.. .|New York Life Insurance Company ...
.......... ...|45-2591588 .. PACIF Il Carry Parent, LLC .. ..DE..... Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .|New York Life Insurance Company ...
.......... ..| 45-2591860 .. PACIF 11 Carry, LLC . DE..... PACIF 11 Carry Parent, LLC .................... |Ownership.. .|New York Life Insurance Company ...




qLel

STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULEY

PART 1A - DETAIL 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) *
............... PACIF 111 GP, LLC oeeeeieeeeeieeeeeeeeeeee Apogem Capital LLC .... Ownership .100.000 ...[New York Life Insurance Company . .
..|46-1360141 .. Private Advisors Coinvestment Fund III, LP . .. |PACIF 111 GP, LLC .. Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..| 46-2548534 .. PACIF Il Carry Parent, LLC .. | Apogem Capital LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
..|80-0916710 .. PACIF 111 Carry, LLC .. .. |PACIF 111 Carry Parent, LLC . . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
. PACIF IV GP, LLC ...cceeeerenns et .. | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-4247870 .. Private Advisors Coinvestment Fund IV, LP ... {.. .. |PACIF 1V GP, LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PACIF IV Carry Parent, LLC ... .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PACIF IV Carry, LLC . .. |PACIF 1V Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PAMMF GP, LLC ......... .. | Apogem Capital LLC .... . | Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PA Middle Market Fund, LP . |PAMMF GP, LLC ........ . [Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCBF 11 GP, LLC wevvvvviveiieeieieieeieeeeeeeeeens Apogem Capital LLC ..oooovveriviiiiiiiiiiennnnnns Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
.......... I, LP . DE.....].....NIA....... [PASCBF IIl GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
......................... PASCBF IV GP, LLC ... veee | DE..oii] e NIAL.... [Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Buyout Fund
26-1662399 .. IV, LP . PASCBF 1V GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
..| 45-2573409 .. PASCBF IV Carry Parent, LLC . | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
.......... 45-2591925 .. PASCBF IV Carry, LLC PASCBF 1V Carry Parent, LLC . Ownership .100.000 ...[New York Life Insurance Company .
....................................... PASCBF V GP, LLC .oeveeeeeiiiiiiiiiiiiieeeeeeees Apogem Capital LLC .....ceeeeeeeeeeeeeeeeeeeeeees. | OWNErShip...eeeeeeeeeeiieeeveveeevvenneennn b . 100,000 ... [New York Life Insurance Company
Private Advisors Small Company Buyout Fund
............................................................................ 45-4078336 .. [ .......ccoeeee (0001537995 .. | iiiiiiiiiiieiieieeee [V LR e |G DB NTALL L | PASCBE V GP, LLC e [OURETSHDL . 100,000 .. [New York Life Insurance Company
Private Advisors Small Company Buyout V -
46-1799496 .. 0001576987 .. ERISA Fund, LP PASCBF V GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
..|46-2714292 .. . PASCBF V Carry Parent, LLC . | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
35-2476750 .. PASCBF V Carry, LLC . PASBF V Carry Parent, LLC .... Ownership .100.000 ...[New York Life Insurance Company .
PASCPEF VI Carry Parent, LLC .... LDE] s NIA....... Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
PASCPEF VI Carry, LLC .... . | PASCPEF VI Carry Parent, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCPEF VI GP, LLC Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Private
............................................................................ 46-4301623 .. [ .............. [0001595889 .. | ......cccoeeeiireenineenennen |Equity Fund VI, LP oo | DB | e NTALL L. | PASCPEF VI GP, LLC eeeeeeiieeieceieeeeeee [OUNETSHIP.L e . 100,000 .. [New York Life Insurance Company
Private Advisors Small Company Private
............................................................................ 98-1223903 ..| .....ceeeeeee. | 0001635254 .. | ....eeiiiiiiiiiiiiiiiiinennnnnn. [Equity Fund VI (Cayman), LP ... [ O] oo NTALLL.... [PASCPEF VI GP, LLC ..ooeeeeeeieeieiiiieeeeeeeeeee. | Ownership....eeeeeeeeeeeiiiiiiiinneneneennnnt . 100,000 ... [New York Life Insurance Company
......................................................................................................................................................... PASCPEF VI1 GP, LLC ..eevvvvvveveveeveeeeeeeeeennnnns | 2 DEeviin] oeee o  NIALLL... [ Apogem Capital LLC .......ccceeevveeeeeeeeeeeeeee. [OWnership...coeeeeeeeeeeeeeeeeeeeeeeeeennn ). 100,000 ... | New York Life Insurance Company
Private Advisors Small Company Private
............................................................................ 47-5430553 .. | ..oeeeveeenen. | 0001657189 .. | .eeeeviiiiiiiiiiiiiiiiiineennnns [Equity Fund VI, LP oo | DB o NTALLLLL [ PASCPEF VIT GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeeee. | OWNETShip..aeeeeieiiiiiiieiievveveeeeeeennnnp . 100,000 ... [New York Life Insurance Company
Private Advisors Small Company Private
................. 98-1286549 .. 0001711424 .. Equity Fund VI1 (Cayman), LP ............. PASCPEF VII GP, LLC ... . | Ownership .100.000 ...[New York Life Insurance Company .
I IR . PASCPEF VII Carry Parent, LLC .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company .
47-5442078 .. PASCPEF VI Carry, LLC ... .. | PASCPEF VII Carry Parent LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company .
PASCPEF VII1 GP LLC . . | Apogem Capital LLC .... Ownership.. .100.000 ...[New York Life Insurance Company .
Private Advisors Small Company Private
................. 82-2042371 .| evevciienie | e | eeeeeeeeeeeeeeeeeeeees |Equity Fund VITT, WP Lo | DB | e NTALL L | PASCPEF VITT GP LLC eeeeeeeeeieceeeceeeee [OUNETSHIPL e . 100,000 .. [New York Life Insurance Company
Private Advisors Small Company Private
................. 98-1417728 .| .eovvreeeeens Equity Fund VIl (Cayman), LP .........eeeeeeennn |.CYM....) ool NIALLL.... [PASCPEF VIT1 GP LLC ...eeveeeeeieiiieeieieeennnnnn [ OWRErShip..eeeeee} . 100,000 ... | New York Life Insurance Company
................. 84-1939809 .. PASCPEF IX GP, LLC ...eevvvvveeeeeveeeeeeeeeeeennnnns | DELcoit] oo NIALLL.... [ Apogem Capital LLC Ownership .100.000 ...[New York Life Insurance Company .
................. 84-1800282 .. PA Small Company Private Equity Fund IX, LP |..DE.....|......NIA....... [PASCPEF IX GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
PA Smal| Company Private Equity Fund IX,
98-1516465 .. (Cayman), LP ..oooriiiiiiiiiiiiiiiiiiiieeeeeeees PASCPEF IX GP, LLC ....... Ownership .100.000 ...[New York Life Insurance Company .
APEF X GP, LLC .... . | Apogem Capital LLC . Ownership.. ..}.100.000 ...|New York Life Insurance Company .
Apogem Private Equity Fund X, LP APEF X GP, LLC Ownership .100.000 ...[New York Life Insurance Company .
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Cuyahoga Capital Partners |V Management
............................................................................ 264331000 .. | .eeeeeeeriieee | eeveereenennnnnn | eeeeeeeeeeeiieeeeieeeeeeeeeeeees [GrOUP LLC oo [ DB ] o NTALLLLLL [ Apogem Capital LLC ....eeeeeeeiieeieeeeeeeeeeeeee. | OWnership...aeeeeiieiiiiiiiiiiieiiieeeeeeen . 100,000 .. [New York Life Insurance Company ........ N e
Cuyahoga Capital Partners IV Management
............................................................................ 26-4331219 ..| ....oeeeeeee.. |0001514824 .. | ....eiiiiiiiiiiiiiiiiiiieeeneen. | Cuyahoga Capital Partners IV LP ..o [ DE] e e NTAL L [ Group LLC e | Other i}, 0,000 ... [New York Life Insurance Company ........ NO...... 7.
Cuyahoga Capital Emerging Buyout Partners
............................................................................ 26-3698069 .. | 3835342 ..... | ..eeeeeerrereinn | eeeeeeeieiiiiiiiiiieeneeneeneee. [ Management Group LLC ......ooooiiiiiiiiiiiiiiieeeens [ DE] o NTALLLL... [ Apogem Capital LLC ....oeeeeeeeeeeeeeeeeeeeeeeeee. | OWnership....eeeeeeeiiiiiiiiiiiiiieeeeeeeen . 100,000 ... [New York Life Insurance Company ........ N e
Cuyahoga Capital Emerging Buyout Partners LP Cuyahoga Capital Emerging Buyout Partners
.......... ..| 26-3698209 .. (3835351 ..... | .ieerriiiiiennns Management Group LLC ... 0.000 .... |New York Life Insurance Company ...
.......... PA Real Assets Carry Parent, LLC ... Apogem Capital LLC ............eeeeeeeeeeeeennnn.. | Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... PA Real Assets Carry, LLC .....ccccouumnnnnnnnnee PA Real Assets Carry Parent, LLC .. Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... PA Real Assets Carry Parent II, LLC .. | Apogem Capital LLC ........ceeeeeeennns 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 PA Emerging Manager Carry Parent, LLC ..... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... . PA Emerging Manager Carry Parent II, LLC .... |..DE.....|......NIA....... [ Apogem Capital LLC .................eeeeeeeeeeee. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 82-2884836 .. PA Emerging Manager Carry I1, LLC ..... .. |PA Emerging Manager Carry Parent II, LLC . |Ownership.. .100.000 ...|New York Life Insurance Company
.......... RIC I GP, LLC .evvvvvrvniiiinnnne .. | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-4146929 .. Richmond Coinvestment Partners |, LP . .|RIC I GP, LLC ....... . [Ownership.. .100.000 ...|New York Life Insurance Company
......................... RIC | Carry Parent, LLC Apogem Capital LLC ... Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 47-4511149 RIC I Carry, LLC «ooeeeeeeiiieiees RIC | Carry Parent, LLC ............cevvvveeeen. | Ownership.. .100.000 ...[New York Life Insurance Company ...
......................... PASF V GP, LLC ...ovvvvernnnnnnnns .. | Apogem Capital LLC ... . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... 47-4252449 Private Advisors Secondary Fund V, LP .. |PASF V GP, LLC .. . | Ownership.. .100.000 ...|New York Life Insurance Company
......................... PASF V Carry Parent, LLC ..... . | Apogem Capital LLC ... Ownership.. .100.000 ...|New York Life Insurance Company
.......... ...| 47-4498336 .. PASF V Carry, LLC .oooeeeeiieiiieee PASF V Carry Parent, LLC .... . [Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ..| 84-3310049 .. PASF VI GP, LLC Apogem Capital LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 84-3090059 .. PA Secondary Fund VI, LP .. |PASF VI GP, LLC .... Ownership.. ..|New York Life Insurance Company
.......... PA Secondary Fund VI Coinvestments, LP . .. |PASF VI GP, LLC . Ownership.. ..|New York Life Insurance Company
.......... PA Secondary Fund VI (Cayman), LP .. . |PASF VI GP, LLC .... Ownership.. ..|New York Life Insurance Company
.......... PARAF GP, LLC ..vvvvrveeiineiiiiiiiiiiiiiiiiiiiiiaee Apogem Capital LLC Ownership.. ..|New York Life Insurance Company ...
.......... Private Advisors Real Assets Fund, LP PARAF GP, LLC . [Ownership.. ..|New York Life Insurance Company ...
.......... PARAF Carry Parent, LLC .... . | Apogem Capital LLC Ownership.. ...|New York Life Insurance Company
.......................... PARAF Carry, LLC PARAF Carry Parent, LLC .............ceeeveeeen. | Ownership.. ...|New York Life Insurance Company ...
.......................................................... PASCCIF GP, LLC Apogem Capital LLC ............eeeeeeeeeeeennnnn. | Ounership. .|New York Life Insurance Company
Private Advisors Small Company Coinvestment
............................................................................ 47-5230804 .. | .....coeeeeen. 0001660017 .. | eeeerreiiiiiiiiiiiiiiiiieeeeeenn [FUN, LP s | DEeeit] e NTAGLL L [PASCCIF GP, LLC e | OWNETShiP.aaiiiiieiiiiiiiiiieeveveieeeeennn b . 100,000 ... [New York Life Insurance Company
Private Advisors Small Company Coinvestment
.......... ..[81-4614299 .. 0001691962 .. Fund ERISA, LP WDE ] NTALLLL | PASCCIF GP, LLC ..evveeivieeiieecieeeieeeeee. | Ounership.. .100.000 ... |New York Life Insurance Company ...
......................... PASCCIF Il GP, LLC . ceo | DEe.oii] oo NIA...... [Apogem Capital LLC ..........oeeeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...[New York Life Insurance Company ...
......................... PA Small Company Coinvestment Fund I, LP ... |..DE.....|......NIA....... [PASCCIF Il GP, LLC .........ervvvvvvvvvveenenenne. | Ownership .100.000 ...|New York Life Insurance Company
PA Small Company Coinvestment Fund |1
......................... (Cayman), LP ..ooevvvreveeeeeeeieeeeeeeeeeeeeeeeeeeenns | WCYMo ] oo NIALLL.... [ PASCCIF |1 GP, LLC ......ceeeeeeeeeeeeeeeeee.... | Ownership .100.000 ...|New York Life Insurance Company
.......... I IR PASCCIF Carry Parent, LLC . L DE.....]......NIA....... [ Apogem Capital LLC ............cceeeeeeeeeeeeeee. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 47-5472308 .. PASCCIF Carry, LLC . . |PASCCIF Carry Parent, LLC . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... ...| 82-3120890 .. PARAF |1 GP LLC . Apogem Capital LLC ..........ceeeeeeeeeeeeeeennn. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ...| 82-3541209 .. Private Advisors Real Assets Fund Il LP ..... |..DE.....|......NIA....... [PARAF Il GP LLC .............eeeeeeeeeeeeeeeeeeee.. | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ...|86-1973380 .. PARAF 111 GP LLC .oeeeeeeeeeeeeeieeeeeeeeeeeeeeeee | W DBt e NTALLL.. [ Apogem Capital LLC .........ccceeeeeeeeeeeeeeeee.. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... ..| 86-1678206 .. PA Real Assets Fund III, LP . .. DE.....].....NIA....... |[PARAF Il GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 87-1875231 .. SAF GP LLC . | Apogem Capital LLC Ownership.. .100.000 ...|New York Life Insurance Company
.......... ..|87-1371149 .. Social Advancement Fund, LP . SAF GP LLC Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... 83-2670366 .. Washington Pike GP, LLC ......cevvvevvvveninnnnnnes Apogem Capital LLC ........eeeeeeeeeeeeeeeeeenn.. | Ownership...eeeeeeeeeeeeeneeeeeneneneee....f . 100.000 ... [New York Life Insurance Company
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83-2634832 .. Washington Pike, LP Wlashington Pike GP, LLC . Ownership .100.000 ...[New York Life Insurance Company . ....No.
..| 84-5036706 .. RidgeLake Partners GP, LLC . .. | Apogem Capital LLC .... Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
..| 84-5053710 .. RidgeLake Partners, LP ......... . |RidgeLake Partners GP, LLC Ownership.. ..}.100.000 ...|New York Life Insurance Company . ....N0..
RidgeLake Co-Investment Partners, LP ... RidgeLake Partners, LP Ownership .100.000 ...[New York Life Insurance Company . ... No.
New York Life Investment Management
NYLCAP Holdings (Mauritius) Holdings LLC Ownership .100.000 ...[New York Life Insurance Company . ....No.
Jacob Ballas Capital India Pvt, Ltd. . |NYLCAP Holdings (Mauritius) . | Ounership.. ..23.300 ....[New York Life Insurance Company . ....N0..
Industrial Assets Holdings Limited . NYLCAP Holdings (Mauritius) . Ownership ..28.020 ....[New York Life Insurance Company . ....No.
JB Cerestra Investment Management LLP ........ MS...L) NIA....... NYLCAP Holdings (Mauritius) ......cccccevvvens (0T T ..12.580 ....[New York Life Insurance Company ........ N0
New York Life Investment Management
............................................................................ 22-3704242 .| .............. |0001103598 teeeeeeieeeeeeeeeeeaaaaaaeeaeae. |NYLIM Service Company LLC ..........ccceeeeeeeeee. | DE...oi].oenu  NIALLL.... |Holdings LLC Ownership......coeeeeeeeeeeeeeeeeeeeeennnna} . 100,000 ... |New York Life Insurance Company ........ |....NO....o|.ooes oooee
New York Life
........................... NYL Workforce GP LLC ... .. DE.....]......NIA....... [Holdings LLC ... . | Ownership .100.000 ...[New York Life Insurance Company . N0
New York Life
........................... 52-2206685 .. New York Life Investment Management LLC ......|..DE.....|......NIA....... [Holdings LLC Ownership .100.000 ...[New York Life Insurance Company . N0
.......................................... NYLIM Fund I GP, LLC ..eevvvvvveeveeeeeennnnnnnenns | DEeeiit] oo NIALLL.... [New York Life Investment Management LLC ... |Ownership .100.000 ...[New York Life Insurance Company . e N0 e
........................................................ NYLIM-TND, LLC woveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | W DBt | e NTAG oo [NYLIM Fund 11 GP, LLC ceeeeeeeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeeiiiiiiiiiiiiiiiiiinennneennnp . 100,000 ... [New York Life Insurance Company ........ |....NO.....|.eee oinn
New York Life Investment Management Hong Kong
........................... Limited oo [CEN...f......NIA....... | New York Life Investment Management LLC ... |Ownership .100.000 ...[New York Life Insurance Company . N0
........................... R WFHG, GP LLC L DE.....]......NIA....... [New York Life Investment Management LLC ... | Ownership ..50.000 ....[New York Life Insurance Company . e N0 e
.......................................... 4643807 ..... Workforce Housing Fund | - 2007, LP ........... |..DE.....|eeeee NIAooes [WFHG, GP LLC wovvvvvviiiiiiiiiiiiieiieeeeeeeeeeeenee | OWNETShiP..eeiiiiiiiiiiiiiiiiiiiiiinnenennnn .. 50,000 ... New York Life Insurance Company ........ |....NO.....|.eeee oiin
New York Life Investment Management
......................................................................................................................................................... Index1Q Holdings LLC .........cceeeeeeeeeeeeeeeeeee. | DB oo NTAL..... |Holdings LLC ..oooviviiiiiiiiiiiiiieeeeeeeeeeeeeeeee. | Qunership..ceeeeceeeeeeeeeeeeeeeeeeeeeee.. . 100,000 ... [New York Life Insurance Company ........ [....NO.....[..... ...
New York Life Investment Management
02-0811751 .. 0001483922 .. Index!1Q LLC LDE ] NIA....... Holdings LLC Ownership 74.370 ....|New York Life Insurance Company . ....No.
..| 02-0811751 .. 0001483922 .. Index[Q LLC .| IndexIQ Holdings Inc. Ownership.. ..25.630 ....|New York Life Insurance Company . ....NO..
02-0811753 .. 0001415996 .. Index|Q Advisors LLC .. Index|Q LLC Ownership .100.000 ...|New York Life Insurance Company . ...No
New York Life Insurance and Annuity
........................... Index1Q Active ETF Trust . DE.....].....NIA....... [ Corporation ..........cccceeeeeeeeeeeeeeeeeeeeeeeee.. | Ownership ..98.500 ....[New York Life Insurance Company . N0
........................... 1Q MacKay ESG Core Plus Bond ETF .. oo | DEccc] oo NIAL...... [New York Life Investment Management LLC ... |Ownership ..95.270 ....|New York Life Insurance Company . N
1Q MacKay California Municipal Intermediate
........................... ETF ..ot oo [ DEof ..o NIAL...... [ New York Life Investment Management LLC ... |Ownership ..42.660 ....[New York Life Insurance Company . N
1Q MacKay California Municipal Intermediat New York Life Insurance and Annuity
........................... ETF Corporation ........cceeeeeeeiiieeieeeeeeeeeeeenenn. | Ounership. ..43.480 ....[New York Life Insurance Company . e N0 e
1Q MacKay ESG High Income ETF ... New York Life Investment Management LLC ... |Ownership ..99.490 ....[New York Life Insurance Company . N0
1Q MacKay Multi-Sector Income ETF ............. New York Life Investment Management LLC ... Ownership ..|New York Life Insurance Company . ....No.
1Q Winslow Focused Large Cap Growth ETF . . [New York Life Investment Management LLC ... |Ownership.. ....|New York Life Insurance Company . ....No..
1Q Winslow Large Cap Growth ETF ................ New York Life Investment Management LLC ... Ownership ....|New York Life Insurance Company . ....No.
Index1Q ETF Trust .....cevvvvvvvveveeriniieeninnnnnns New York Life Insurance Company .............. Ownership ..|New York Life Insurance Company . ....No.
1Q 50 Percent Hedged FTSE International ETF . |New York Life Investment Management LLC ... |Ownership.. ..|New York Life Insurance Company . ... N0..
10 500 International ETF .........covvvvvvvvvnnnnes New York Life Investment Management LLC ... |Ownership. ..|New York Life Insurance Company . .NO
1Q Chaikin US Large Cap ETF New York Life Investment Management LLC ... [Ownership ..|New York Life Insurance Company . N e
1Q Chaikin US Small Cap ETF New York Life Investment Management LLC ... |Ownership ..|New York Life Insurance Company . LN e
New York Life Insurance and Annuity
10 Clean Oceans ETF .... LDE ] NIA....... Corporation .... . | Ownership 75.840 ....[New York Life Insurance Company . N0 e
New York Life
......................................................................................................................................................... 10 Cleaner Transport ETF .........ccevvevvveeeeenns [ DB oo NTALLLL... | Corporation ..ueeeeeveeeeeeeeeeeeeeieeeeeeveeeeenenns [ QURErShip. oo} 75.930 ... New York Life Insurance Company ........ N0 e
New York Life
......................................................................................................................................................... 1Q Engender Equality ETF .......ccoeeeeeeeeeeeeeees | DB [ oo NTALL ... | Corporation ..eeeeeeeeeeeeeeiiiiiiiiieieeeieeaeeeeens | QUNEISNIP. e 0080100 ... [ New York Life Insurance Company ........ [....NO.....[..... ...
1Q FTSE International Equity Currency
......................................................................................................................................................... Neutral ETF .......ccoeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | L DELLLLL] Lo NIALLLL... [New York Life Investment M 1t LLC ... | Ownership..........uvevvvvvvvvvvvnnnnnnnnnn b ..39.880 ....[New York Life Insurance Company ........ N0 s
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......................................................................................................................................................... 10 Global Equity R&D Leaders ETF ............... |..DE.....[......NIA....... |New York Life Investment Management LLC ... |Ownership.........ccccccceveereeeeennnneee .. 76.120 ....[New York Life Insurance Company ........ [....NO.....[..... ...
New York Life Insurance and Annuity
......................................................................................................................................................... 10 Healthy Hearts ETF ..........ccoouvvenennnnnnnnn | DEceecc[ oo NTALLL.LL | Corporation .ueeeeeeeeeeeeeeieiiiiiieiiieieeeeeaeeens | OUNEISNIP e} ..66.380 .| New York Life Insurance Company ........ [....NO.....[..... ...
New York Life Investment Management
......................................................................................................................................................... 1Q Candriam ESG International Equity ETF .... |..DE.....[......NIA....... |Holdings LLC .........cevvrrrrrreirrirrreeeeenennnne. | Qunershipe..oeeeeeeeeeiieeeeeeeeeeeeeeeee..f..90.160 ... New York Life Insurance Company ........ [....NO.....[..... ...
New York Life Investment Management
.......... 1Q Candriam ESG U.S. Mid Cap Equity ETF ..... Holdings LLC .......evvvvvvveviniineeneennnnnnnnnnnn. | Ownership.. ..95.130 ....[New York Life Insurance Company ...

1Q Candriam ESG US Large Cap Equity ETF
10 U.S. Large Cap R&D Leaders ETF
1Q U.S. Mid Cap R&D Leaders ETF

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

.83.600 ....[New York Life Insurance Company
.95.130 ....[New York Life Insurance Company
..95.070 ....[New York Life Insurance Company ...

New York Life Investment Management Holdings New York Life Investment Management

.......... International ........cccoooiiiiiiiiiiiiiiin WU NTAL L | Holdings LLC e | Ounershiipe e} 100000 ... | New York Life Insurance Company
New York Life Investment Management Holdings New York Life Investment Management

.......... Il International ... LUK ... NTAL..... |Holdings International .................cccccccc. [Ownership. ...} . 100.000 ... | New York Life Insurance Company

New York Life Investment Management
Holdings Il International ..
.| Candriam Group ........cceeeeees . | Qunership..
CGH UK Acquisition Company Limited ......... |Ownership..
Tristan Capital Partners Holdings Limited |Ownership..
.|Tristan Capital Partners Holdings Limited |Ownership..
.. |Tristan Capital Partners Holdings Limited |Ownership..
. |EPISO 4 Co-Investment LLP ........ccovvvvveenees Ownership..
Tristan Capital Partners Holdings Limited |Ownership..
Tristan Capital Partners Holdings Limited |Ownership..
.|Tristan Capital Partners Holdings Limited |Ownership..
Tristan Capital Limited ......cccccuvvunnnnnnee Ownership..

Candriam Group
CGH UK Acquisition Company Limited . .
Tristan Capital Partners Holdings Limited ... ..
Tristan Capital Holdings Limited
Tristan Capital Partners LLP ...
EP1SO 4 Co-Investment LLP ....
EP1SO 4 (GP) LLP ...oevveeennnes
EPISO 4 Incentive Partners LLP .................. .
CCP 5 Co-Investment LLP ....
Tristan Capital Limited ....
Tristan Capital Partners LLP

. | Ownership.. .100.000 ...[New York Life Insurance Company ...
100.000 ...|New York Life Insurance Company
..49.000 ....[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 ...

.......... CCP Il Co-Investment (GP) Limited .... Tristan Capital Partners LLP ................. [Ownership.. ..|New York Life Insurance Company ...
.......... CCP 111 Co-Investment LP CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Co-Investment LP .... CCP 111 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 (GP) LLP .|Tristan Capital Partners LLP .... Ownership.. .50.000 ....[New York Life Insurance Company

.......... CCP Il Incentive Partners (GP) Limited ..... Tristan Capital Partners LLP .... .... |Ounership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 Incentive Partners LP . CCP 111 Incentive Partners (GP) Limited ... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP IV Incentive Partners LP ... . CCP 111 Incentive Partners (GP) Limited ... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Curzon Capital Partners IIl (GP) Limited .... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... CCP 111 (GP) LLP .| Curzon Capital Partners |11 (GP) Limited . |Ownership.. .100.000 ...|New York Life Insurance Company

.......... EPISO 3 Co-Investment (GP) Limited .... . Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 3 Co-Investment LP ...........eevvvvvvvnnnnns EPISO 3 Co-Investment (GP) Limited ......... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 3 Incentive Partners (GP) Limited ..... Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 3 Incentive Partners LP . EPISO 3 Incentive Partners (GP) Limited ... |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 3 [OM Limited ... .|Tristan Capital Partners LLP .... | Ounership.. 100.000 ... |New York Life Insurance Company

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

.......... CCP 5 Pool Partnership GP Limited .|Tristan Capital Partners LLP .... . |Ounership.. .100.000 ...|New York Life Insurance Company

.......... CCP 5 Pool Partnership SLP CCP 5 Pool Partnership GP Limited ........... |Ownership.. .100.000 ...[New York Life Insurance Company ...

Tristan Capital Partners Asset Management B

......................................... Limited .. Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
TCP Poland Spolka z ograniczona Tristan Capital Partners Asset Management

......................................... odpowiedzialnoscia Limited ..oovvveeviiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeenn. | Ounership.. .100.000 ...[New York Life Insurance Company ... LNOL e

......................................... TCP Co-Investment (GP) Tristan Capital Partners LLP ................. |Ownership.. .100.000 ... [New York Life Insurance Company ... LN
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.......... TCP Co-Investment SCSP .....ccvvvvveeiieeeeeeeeens TCP Co-Investment (GP) S.4.r.l. ............. |Ownership.. .100.000 ...[New York Life Insurance Company ... N0
.......... TCP Incentive Partners SCSP .... TCP Co-Investment (GP) S.a.r.l. ............. |Ownership.. .100.000 ...[New York Life Insurance Company ... N e
.......... TCP Incentive Partners (GP) S.a.r.l. ......... Tristan Capital Partners LLP ................. [Ownership .100.000 ...|New York Life Insurance Company ........ |....NO......| eeee ween
German Property Performance Partners
.......... Investors Feeder Verwaltungs GmbH .............. TCP Incentive Partners (GP) S.a.r.l. .......|Ownership .100.000 ...|New York Life Insurance Company
.......... EPISO 4 (GP) S.a.r.l. weeeiiiiiiiiiiiiiiie Tristan Capital Partners LLP ................. |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... EPISO 4 (GP) Il S.a.r.l. ..|Tristan Capital Partners LLP .... Ownership.. ..|New York Life Insurance Company
.......... Tristan (Holdings) Limited ... .. |CGH UK Acquisition Company Limited Ownership.. ....|New York Life Insurance Company
.......... EPISO 3 Feeder (GP) Limited . .|Tristan (Holdings) Limited ....... Ownership.. ..|New York Life Insurance Company
.......... CCP V Feeder (GP) LLP Tristan (Holdings) Limited .................... |Ownership.. ..|New York Life Insurance Company ...
.......... EPISO 4 Feeder (GP) LLP . Tristan (Holdings) Limited .................... |Ownership.. ..|New York Life Insurance Company ...
.......... CCP 5 Feeder LLP .......... ..|Tristan (Holdings) Limited . Ownership.. ..|New York Life Insurance Company
.......... Tristan Global Securities GP Limited . ..|Tristan (Holdings) Limited .... . | Ownership.. ....|New York Life Insurance Company
.......... Tristan Global Securities LP .|Tristan Global Securities GP Limited . | Ounership.. ....|New York Life Insurance Company
.......... Candriam Luxco S.a.r.l. .......... Candriam Group Ownership.. ..|New York Life Insurance Company ...
.......... Candriam Luxembourg ..........cccceeumemmmnnnnnnnne Candriam Group Ownership.. ..|New York Life Insurance Company ...
.......... Candriam Belgium . .| Candriam Luxembourg . [Ownership.. ..|New York Life Insurance Company
.......... Candriam France ... .| Candriam Luxembourg . [Ownership.. ..|New York Life Insurance Company
.......... Candriam Monétaire SICAV .| Candriam Belgium ... Ownership.. ....|New York Life Insurance Company
.......... Candriam Monétaire SICAV .. Candriam France .... . |Ounership.. ... |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 . | Candriam Luxembourg .. . [Ownership.. ..|New York Life Insurance Company
.......... KTA Holdco .... Candriam Luxembourg .. . [Ownership.. ..|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... KTA HOIdCO v Corporation ........ccceeeeeeieieeieeieeeeeeeeeneenn. | Ounership. ....|New York Life Insurance Company
.......... Kartesia Management SA .............cceeeeiiinins KTA Holdco Ownership.. ..|New York Life Insurance Company ...
.......... Kartesia UK Ltd. .....ooeeeeeeeieiiiiiiiiiiiiiiiiie Kartesia Management SA ... Ownership.. ..|New York Life Insurance Company ...
.......... Kartesia Belgium ...........evvvvvvvveveenennnnnnnnnns Kartesia Management SA ... . | Ownership.. ..|New York Life Insurance Company ...
.......... Kartesia Credit FFS . |Kartesia Management SA . | Ownership.. ..|New York Life Insurance Company
.......... Kartesia GP |11 ...... . Kartesia Management SA ... . | Ownership.. .|New York Life Insurance Company ...
Kartesia Credit Opportunities I11 S.C.A.,
......................................................................................................................................................... SICAV=SIF v | GLUKG] O NTAGLLL [ Kartesia GPOTTT e | OWNerShip..eececeeeeene ] . 100,000 .. | New York Life Insurance Company ........ [...NO....of oo oo
Kartesia Credit Opportunities
.......... Kartesia Securities ........ccceeeeeeeeeeeeeeeeeeen | LUK SICAV-SIF ... Ownership.. .100.000 ...[New York Life Insurance Company ... LN e
Kartesia Credi
.......... Kartesia 111 Topco S.2.r.1. .ocovvvereiiicnnnnnn | LUK SICAV-SIF Ounership.. .100.000 ... |New York Life Insurance Company ... N0 s
.......... Kartesia GP 1V ......occooiiiiiiiiiiiee | LUK Kartesia Management SA ... Ownership.. .100.000 ... |New York Life Insurance Company ... LNOL
Kartesia Credit Opportunities IV SCS SICAV-
.......... SIF iiiiiiiieieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeens | LUKl O NTAGLLLLL [Kar tesia GP IV Leeeeieiiiieeeeee. | Owner ship .100.000 ...|New York Life Insurance Company ........ |....NO..coot| ceeer weni
Kartesia Credit Opportunities IV SCS
.......... Kartesia Securities IV .....oooooiiiiiiiiiinnn | LUK SICAV-SIF ... Ownership.. .100.000 ...[New York Life Insurance Company ... N e
Kartesia Credit Opportunities IV SCS
.......... Kartesia Securities IV Topco S.2.r.1. LLUX... SICAV-SIF . | Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Kartesia Master GP .. ..LUX. . |Kartesia Management SA . | Ownership.. .100.000 ...|New York Life Insurance Company
.......... Kartesia Credit Opportunities V Feeder SCS . |..LUX... Kartesia Master GP Ownership.. .100.000 ...[New York Life Insurance Company ...
Kartesia Senior Opportunities | SCS, SICAV-
.......... RAIF e | LUK ONTALLLL L | Kar tesia Master GP ............cc.occoceeeeeee. | Ounership .100.000 ... |New York Life Insurance Company ........ [....NO......|..... .....
Kartesia Senior Opportunities | SCS,
.......... KASS Unleveled S.2.r.1. . SICAV-RAIF Ownership.. .100.000 ...[New York Life Insurance Company ... N e
.......... KSO | Topco S.2.r.1. ..... KASS Unleveled S.2.r.1. .. Ownership.. .100.000 ...[New York Life Insurance Company ... LN
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.......... Kartesia Credit Opportunities V SCS ........... |..LUX... Kartesia Master GP ..............cccoeeeeunnnnnnn. | Ounership.. .100.000 ...[New York Life Insurance Company ... N0
.......... Kartesia Securities V S.2.r. 1. .o | LUK Kartesia Credit Opportunities V SCS ........ |Ownership.. .100.000 ...[New York Life Insurance Company ...
.......... Cordius .. Candriam Luxembourg .. . [Ownership.. .. 8.800 .... [New York Life Insurance Company ...
.......... Cordius .. Candriam Belgium Ownership.. ..5.090 .... [New York Life Insurance Company ...
.......... Cordius CIG Candriam Belgium Ownership.. ..36.640 ....[New York Life Insurance Company ...
.......... Cordius CIG .| Candriam Luxembourg . [Ownership.. .63.360 ....[New York Life Insurance Company
.......... Index|Q . Cordius CIG . | Ownership.. .. 0.490 .... [New York Life Insurance Company ...
Index|Q Factors Sustainable Corporate Euro
.......... Bond .ooveiiiiiiiiieeeeee | LUK Cordius CIG ... . | Ownership.. ..0.180 .... [New York Life Insurance Company ...
.......... Index|Q Factors Sustainable EMU Equity ....... [..LUX... Cordius CIG ... . | Ownership.. ..13.280 ....|New York Life Insurance Company ...
.......... Index|Q Factors Sustainable Europe Equity ... [..LUX... Cordius CIG ... . | Ownership.. .. 0.390 .... [New York Life Insurance Company ...
.......... Index|Q Factors Sustainable Japan Equity .... [..LUX... Cordius CIG ... . | Ownership.. ..0.160 .... |New York Life Insurance Company ...
Index|Q Factors Sustainable Sovereign Euro
.......... LLUX... Cordius CIG ... . | Ownership.. .. 0.790 .... [New York Life Insurance Company ...
.......... Candriam Absolute Return .. LLUX... Cordius CIG . | Ownership.. .. 0.350 .... [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Bonds ........cceevveeeeeveeeeneeeeeeenennnnns | LUK Corporation ... . | Ownership.. .. 0.210 .... [New York Life Insurance Company ...
.......... Candriam Bonds Capital Securities ..............|..LUX... Cordius CIG . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Bonds Credit Alpha . .. | Corporation . | Ownership.. .20.310 ....[New York Life Insurance Company
.......... Candriam Bonds Credit Alpha .... . | Cordius CIG . | Ownership.. . 0.010 .... [New York Life Insurance Company
.......... Candriam Bonds Emerging Markets ................ Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
Candriam Bonds Emerging Debt Local Currencies
.......... LLUX... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam Bonds Emerging Markets Corporate ... |..LUX... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
Candriam Bonds Emerging Markets Total Return
.......... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam Bonds Euro Long Term .| Cordius CIG . .. | Ownership.. . 0.020 .... [New York Life Insurance Company
.......... Candriam Bonds International .| Candriam Luxembourg . [Ownership.. . 0.020 .... [New York Life Insurance Company
.......... Candriam Diversified Futures Cordius CIG . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Equities L Corporation ... . | Ownership.. ..0.100 .... [New York Life Insurance Company ...
.......... Candriam Equities L Cordius CIG ... . | Ownership.. .. 0.030 .... [New York Life Insurance Company ...
.......... Candriam Equities L EMU Innovation .... Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam Equities L Meta Globe Cordius CIG . | Ownership.. ..75.050 ....[New York Life Insurance Company ...
Candriam Equities L Risk Arbitrage New York Life Insurance and Annuity
.......... Opportunities LLUX... Corporation ... . | Ownership.. ..18.160 ....[New York Life Insurance Company ...
Candriam Equities
.......... Opportunities ......cceeeevevvenneennnnnnnnnnnnnnnnnns | LUK o NIAGLLLLLL [ Cordius CIG oo, | Ownership .. 0.010 .... [New York Life Insurance Company
New York Life Insurance and Annuity
.......... Candriam GF ...ooevvveeiieiiieeeeeeeeeeeeeeeeeeeeeeeee | Corporation ... . | Ownership.. ..57.660 ....|New York Life Insurance Company ...
.......... Candriam GF .. . | Cordius CIG . | Ownership.. .4.950 .... [New York Life Insurance Company
.......... Candriam GF New York Life Investment Management LLC ... |Ownership.. ..6.310 .... [New York Life Insurance Company ...
Candriam GF AUSBIL Global Essential New York Life Insurance and Annuity
.......... Infrastructure .....ooooeeeeeeeeieieieiiiiniieeeeeenn [WLUK o NTALLLLL | Corporation weeeeeeeeeeeeeeiieieieeevieeveeeeeeee. | Quinership ..89.510 ....[New York Life Insurance Company
Candriam GF AUSBIL Global Essential
.......... Infrastructure .........oeeeeeeeinnnns .. | Cordius CIG . . | Ownership.. .0.020 .... [New York Life Insurance Company .
.......... Candriam GF AUSBIL Global Small Cap . | Cordius CIG .. | Ownership.. . 0.010 .... [New York Life Insurance Company
.......... Candriam GF AUSBIL Global Small Cap ...........[.. New York Life Investment M 1t LLC ... |Ownership.. ..99.990 ....[New York Life Insurance Company ...
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Candriam GF Short Duration US High Yield
......................................................................................................................................................... Bonds ..eeeeviiiiiiiiiiiiiiieiieeeiiieieeeeeeeeeeeeeeee | LUK NTAG [ Cordius CIG e | OWnErShPL e ) . 94,200 ... New York Life Insurance Company ........ |....NO.....f. .in
New York Life Insurance and Annuity
......................................................................................................................................................... Candriam GF US Corporate Bonds .................. |.LUX.oou] oo oo NTAC.oo [ Corporation .oooeeeeeeeeieieiiiieeieeeeeeeeeeeeeeee. | Ownership...eeeeeiiiiiiiieeeeeen . 100,000 ... [New York Life Insurance Company ........ |....NO....of.eee weie
New York Life Insurance and Annuity
......................................................................................................................................................... Candriam GF US High Yield Corporate Bonds ... |..LUX....]......NIA....... [Corporation ............oeeeeeeeiieeeeeeeeeeeeeeeee. | OWNership. ...} . 45.680 ... New York Life Insurance Company ........ |....NO...oo e iis
......................................................................................................................................................... Candriam GF US High Yield Corporate Bonds ... |..LUX..........NIA....... [Cordius CIG ........cceeeeeeereeeeeeeeeeeeeeeeeeeeee. | OWNErShip..eeeeeiiiiiiiiiiiiiiiiiiienennennnp .. 0.020 ... [New York Life Insurance Company ........ |....NO.....|.eee onns
New York Life Insurance and Annuity
.......... Candriam Impact One ...cooevvvveeeeeeeeeeeeeeeeeenn [ Corporation OWnership.....cceeeeeeeeeeeeeeeeeeeeeeennnnn} .. 30.620 ... New York Life Insurance Company

.......... Candriam L Cordius CIG ... . | Ownership.. .. 0.070 .... [New York Life Insurance Company ...
.......... Candriam L Dynamic Asset Allocation .. .| Cordius CIG . | Ownership.. . 4.570 .... [New York Life Insurance Company

.......... Candriam L Multi-Asset Income & Growth ....... [.. Cordius CIG ... . | Ownership.. .. 0.010 .... [New York Life Insurance Company ...
.......... Candriam L Multi-Asset Premia . Cordius CIG ... . | Ownership.. .. 0.030 .... [New York Life Insurance Company ...

Cordius CIG ...
Candriam M Global Trading Cordius CIG ...
Candriam M Impact Finance . .. | Cordius CIG
Candriam M Multi Strategies ............cccceunne. LUX.... . Cordius CIG

Candriam M . | Ownership..
. | Ownership..

. | Ownership..

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

.......... . | Ownership.. . |New York Life Insurance Company ...
.......... Candriam Multi-Strategies Candriam Belgium ... Ownership.. ..|New York Life Insurance Company ...
.......... Candriam Multi-Strategies . .| Candriam France .... . |Ounership.. ..|New York Life Insurance Company
.......... Candriam Multi-Strategies . .. | Candriam Luxembourg . [Ownership.. ..|New York Life Insurance Company
.......... Candriam Multi-Strategies . .| Cordius CIG ... . | Ownership.. . |New York Life Insurance Company
.......... Canrdriam Risk Arbitrage Cordius CIG . | Ownership.. ..|New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam Sustainable Corporation ... . | Ownership.. . |New York Life Insurance Company ...
.......... Candriam Sustainable Bond Global ... . Cordius CIG ... . | Ownership.. . |New York Life Insurance Company ...
Candriam Sustainable Bond Global Convertible
...................................................................... Cordius CIG ..ccoeeeeeeeeeeeeeeeeeeeeeeeeeeeeennnnn. | Ouwnership. . |New York Life Insurance Company
New York Life Insurance and Annuity
.......... Candriam Sustainable Bond Impact ... .. | Corporation . | Ownership.. ..|New York Life Insurance Company
.......... Candriam Sustainable Bond Impact ... - . | Cordius CIG . | Ownership.. . |New York Life Insurance Company
.......... Candriam Sustainable Equity Future Mobility Cordius CIG . | Ownership.. . |New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam World Alternative ... Corporation ... . | Ownership.. ..|New York Life Insurance Company ...
.......... Candriam World Alternative ... Cordius CIG . | Ownership.. . |New York Life Insurance Company ...
New York Life Insurance and Annuity
.......... Candriam World Alternative Alphamax ........... Corporation ... . | Ownership.. ..|New York Life Insurance Company ...
.......... Candriam World Alternative Alphamax .| Cordius CIG . | Ownership.. . |New York Life Insurance Company
.......... Cleome Index Euro Long Term Bonds .|Cleome Index .. . | Ownership.. . |New York Life Insurance Company
.......... Cleome Index Global Equities ... .|Cleome Index .. . | Qunership.. . |New York Life Insurance Company
.......... Cleome Index World Equities Cleome Index Ownership.. . |New York Life Insurance Company ...
.......... Paricor Cordius CIG ... . | Ownership.. . |New York Life Insurance Company ...
.......... Paricor Patrimonium ... Cordius CIG . | Ownership.. . |New York Life Insurance Company ...
New York Life Investment Management
.......... Ausbil Investment Management Limited . Holdings Il International . | 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. . |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 ...cooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | LAUS.LLL) Lo NIAL...... [Ausbil Investment Management Limited ....... | Ownership........ccccooeuuuvuunnnnnneen.p. 100.000 ... [New York Life Insurance Company ........ [...N0.....].c. .....
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New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil IT - Ausbil Global SmallCap Fund ..... |..AUS....]......NIA....... [Corporation .......ccccoeeriiiiniiininnne | OWNership. .} .. 26.500 ... New York Life Insurance Company ........ N e
New York Life Insurance and Annuity
......................................................................................................................................................... Ausbil IT Ausbil Long Short Focus Fund ..... |..AUS....]......NIA....... [Corporation .......ccccoeereiiiniiiiie | OWnership. .o} .. 8.510 ... | New York Life Insurance Company ........ N e
New York Life Investment Management
................. 56-2412827 .| .eeveriiieees ... |NYLIFE Distributors LLC . Holdings LLC . | Ownership .100.000 ...[New York Life Insurance Company .

... | 3663273 ..... . . Huntsville NYL LLC ..... .. [NYLife Real Estate Holdings, LLC . Ownership..

4 .| ... REEP-IND Continental NC .. [NYLife Real Estate Holdings, LLC . . | Ownership.
..|46-3561738 .. LRC-Patriot, LLC ........... .. |REEP-IND Continental NC LLC . . [Ounership..
..| 35-2496884 .. REEP-LRC Industrial LLC . .. |LRC-Patriot, LLC .......... . | Ownership..
REEP-IND Forest Park NJ LLC .. [NYLife Real Estate Holdings Ownership..

FP Building 4 LLC .......... .. |REEP-IND Forest Park NJ LLC . . |Ounership..

FP Building 1-2-3 LLC . .. | REEP-IND Forest Park NJ LLC . . | Ounership..

FP Building 17, LLC . .. |REEP-IND Forest Park NJ LLC . . |[Ounership..

FP Building 20, LLC . .. | REEP-IND Forest Park NJ LLC . . | Ounership..

FP Mantua Grove LLC . .. | REEP-IND Forest Park NJ LLC . . | Ownership.

FP Lot 1.01 LLC ... .. | REEP-IND Forest Park NJ LLC . . | Ounership..

REEP-IND NJ LLC .. [NYLife Real Estate Holdings, Ownership.

NJIND JV LLC ....... .. |REEP-IND NJ LLC Ounership..

NJIND Hook Road LLC . .. [NJIND JV LLC ... Ounership..

NJIND Bay Avenue LLC ... .. [INJIND JV LLC ... Ownership..

NJIND Bay Avenue Urban Renewal LLC .. [NJIND JV LLC ... Ownership..

NJIND Corbin Street LLC ........... . [NJIND JV LLC ... Ownership..

..[61-1808552 ..

46-2951535 ..
20-1807159 ..

REEP-MF Cumber land TN LLC
Cumber land Apartments, LLC ....
REEP-MF Enclave TX LLC
REEP-MF Marina Landing WA LLC ...
REEP-SP Marina Landing LLC ....
REEP-MF Mira Loma |1 TX LLC
Mira Loma Il, LLC
REEP-MF Summitt Ridge CO LLC ....
REEP-MF Woodridge IL LLC ...
REEP-OF Centerpointe VA LLC ..
Centerpointe Fairfax Holdings LLC ....
REEP-OFC 575 Lex NY LLC
REEP-OFC 575 Lex NY GP LLC
Maple REEP-OFC 575 Lex Holdings LP
Maple REEP-OFC 575 Lex Owner LLC ..
REEP-RTL SAS| GA LLC
REEP-RTL Bradford PA LLC
REEP-OFC Royal Centre GA LLC .
REEP-RTL CTC NY LLC
REEP-OFC 5005 LBJ Freeway TX LLC ..
5005 LBJ Tower LLC
REEP-OFC/RTL MARKET ROSS TX LLC ......cccvennee
MARKET ROSS TX JV LLC
MARKET ROSS TX GARAGE OWNER LC .
MARKET ROSS TX OFFICE OWNER LLC -
MARKET ROSS TX RETAIL OWNER LLC ................

NYLife Real Estate Holdings, LLC ....
REEP-MF Cumber land TN LLC
. [NYLife Real Estate Holdings, LLC .
NYLife Real Estate Holdings, LLC ....
REEP-MF Marina Landing WA LLC
. |NYLife Real Estate Holdings, LLC .
REEP-MF Mira Loma |1 TX LLC
NYLife Real Estate Holdings, LLC ....
. [NYLife Real Estate Holdings, LLC .
NYLife Real Estate Holdings, LLC ....
REEP-OF Centerpointe VA LLC
. |NYLife Real Estate Holdings, LLC .
NYLife Real Estate Holdings, LLC ....
REEP-OFC 575 Lex NY GP LLC ...
. | REEP-OFC 575 Lex NY GP LLC ...
NYLife Real Estate Holdings, LLC
NYLife Real Estate Holdings, LLC ....
. |NYLife Real Estate Holdings, LLC .
NYLife Real Estate Holdings, LLC ....
NYLife Real Estate Holdings, LLC ....
. | REEP-OFC 5005 LBJ Freeway TX LLC .
NYLife Real Estate Holdings, LLC ....
REEP-OFC/RTL MARKET ROSS TX LLC ..
. |MARKET ROSS TX JV LLC . | Ownership..
MARKET ROSS TX JV LLC Ounership
MARKET ROSS TX JV LLC ...oovvvvviiiiiiiiiiennnes Ounership

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

37-1842612 ..

36-4852864 ..
32-0511592 ..

..4.100.000 ...
.4.100.000 ...
..}..93.000 ....
.4.100.000 ...
..4.100.000 ...
.4.100.000 ...
..4.100.000 ...
.4.100.000 ...
..4.100.000 ...
.4.100.000 ...
.100.000 ...
..|New York Life
....|New York Life
...|New York Life
..|New York Life
..|New York Life
..|New York Life
..|New York Life
...[New York Life
...|New York Life
..|New York Life
..|New York Life
..|New York Life
..|New York Life
...[New York Life
...|New York Life
..|New York Life
..|New York Life
..|New York Life
..|New York Life
....|New York Life
....|New York Life
..|New York Life
..|New York Life
..|New York Life
..|New York Life
....|New York Life
....|New York Life
..|New York Life
..|New York Life
..|New York Life
..|New York Life
.| New York Life

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

Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
Insurance Company .
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, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
REEP-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 .........c.... .. | 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, LLC . . | Ownership.. ..|New York Life Insurance Company . ....N0..
401 SOUTH GRAHAM JV LLC . .. | REEP-MU SOUTH GRAHAM NC LLC . . | Ounership.. ..|New York Life Insurance Company . ....N0..
401 SOUTH GRAHAM OWNER LLC . .. [401 SOUTH GRAHAM JV LLC ....... Ownership.. .|New York Life Insurance Company . ....NO..
REEP-IND COMMERCE CITY CO LLC ... .. [NYLife Real Estate Holdings, LLC . . | Ownership.. .|New York Life Insurance Company . ....No..
REEP-BRENNAN COMMERCE CITY JV LLC .. |REEP-IND COMMERCE CITY CO LLC .. . | Ownership.. ..[New York Life Insurance Company . ....NO..
REEP-MF ART TOWER OR LLC ...... . |NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
REEP-WP ART TOWER JV LLC REEP-MF ART TOVER OR LLC Ownership ..[New York Life Insurance Company . ....No
......................... REEP-OFC Mass Ave MA LLC NYLife Real Estate Holdings, LLC .... Ownership .|New York Life Insurance Company . ....No.
..| 85-3570605 .. REEP-MF FARMINGTON IL LLC . [NYLife Real Estate Holdings, LLC . Ownership.. .|New York Life Insurance Company . ....N0..
85-3582543 .. REEP-MARQUETTE FARMINGTON JV LLC .. REEP-MF FARMINGTON IL LLC . | Ownership ..[New York Life Insurance Company . ....NO
.......... 85-3602362 .. REEP-MARQUETTE FARMINGTON OWNER LLC .... REEP-MARQUETTE FARMINGTON JV LLC . Ownership .|New York Life Insurance Company . ....No
..| 87-2888368 .. REEP-MF BELLEVUE STATION WA LLC ... . |NYLife Real Estate Holdings LLC .. . | Ownership.. .|New York Life Insurance Company . ....N0..
87-2917401 .. REEP-LP BELLEVUE STATION JV LLC REEP-MF BELLEVUE STATION A LLC Ownership ..[New York Life Insurance Company . ....No
REEP-HINES ENCLAVE POINT AZ LLC NYLife Real Estate Holdings LLC Ownership .|New York Life Insurance Company . ....No.
REEP-HINES ENCLAVE POINT JV LLC . | REEP-HINES ENCLAVE POINT AZ LLC .. Ownership.. ..[New York Life Insurance Company . ... NO..

87-2917401 ..

REEP-MF WILDHORSE RANCH TX LLC ....

REEP-WP WILDHORSE RANCH JV LLC .........cecce.e. .

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

Ownership
Ownership

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

Explanation

Contractual Client - Madison Capital Funding LLC, an indirect wholly owned affiliate of the Company, has contractual CONtrol Of This ENTity's 10AN POrEfOli0. tiiiiiiiiiiiiie ittt ettt ettt ettt e sttt e bt e e be e e sate e e st e e eabe e e 4aE et e st e e oabe e e 4a ket o8t e e oo ket e 4n ke e oAbt e e oo ket e 4a bt e oo st e e ea b e e e an b e e e bt e e enbe e e anbeeeanbeennbaeesnbeennne

...| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding LLC owns 36% of non-voting carry shares. ...............

.| Apogem Capital LLC owns 24.66% of the voting management shares. NYLCAP India Funding Ill LLC owns 31.36% of non-voting carry shares. ..
..| Investment Pool - Investment pool of leveraged loans managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company. ...
..| Reliance Relationship - Entire proceeds of the entity are invested in a funding agreement of The COMPANY. ...eiiiiiiiiiiiiiiii ittt e e bt e st e e st e e e beeesnbeeeantee s
..| Energy Contracts and Aircraft Loans Investments - with 100% of the investments coming from the Company and its wholly owned affiliate New York Life Insurance and Annuity Corporation.
.| Control of this entity is pursuant to an investment management contract with Apogem Capital LLC, or affiliate, not through ownership of voting interests. ....cccccoiiiiiiiiiiiiiii s
..| Investment Pool - Investment pool of mixed assets managed by New York Life Investment Management LLC, an indirect wholly owned affiliate of the Company. ......
.| Control of this entity is pursuant to a management contract with NYL Investors LLC. ............
Ausbil Investment Management Limited has sole authority over the management of the fund. .....
Investment Pool - Bankruptcy-remote special purpose investment pool vehicle for issuing notes. ........
Investment Pool - Investment pool of leveraged loans managed by Flatiron RR LLC, Manager Series. .....




STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

€1ECHrONICAIIY WIth ThE INAIC? ... ..ottt ettt ettt s et e st ee e s e e s e e e e e oS e e ses e e e b e S e 2 eseEeEee e S e 2 eeseE e b s s e e s e b et eseseenseseae s s s nsntetenn 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? .............ciiiriiieeree et s e ss et s e enes 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? ..........ccoiiii 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? ............ccciiiiiiiieerne ettt eee e sese s seaeseeeees 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. ............ccocviiiiiiiiii e N/A

Explanation:

Bar Code:

ARTANRERA MR O R
6 6 9 1 5 2 0 2 3 4 9 0 0
HARTANRERANHRAR YRR ERI
6 6 9 1 5 2 0 2 3 3 6§ 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 6 9 1 5 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 6 9 1 5 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 6 9 1 5 2 0 2 3 4 4 7 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 6 9 1 5 2 0 2 3 4 4 8 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 6 9 1 5 2 0 2 3 4 4 9 0

[

o
—

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

—
o o
—

14



STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Collateral assignments .........cccooooooioioioieccccceeeeeeeee s oo 51,305,827 |.oeeeeereeeeeeeeeeeeeeees oo 51,305,827 52,288,096
2505. Administrative and other fees due and unpaid ..........cccccooeviiiieiiicccies Joeeeciie 6,912,356 |..cooveveeiiieeeeceeeee e 6,912,356 |...cocvevinennne 6,926,347
2506. Federal employees' group life conversion pool fund ........c.ccccoooieeicccies Joeieiiiiiie 5,191,999 [ e 5,191,999 |...ccooveeeee 5,191,999
2507.  Qverfunded pension and postretirement assets .........cccocoooeivcoiiccccccs v 436,751,264 |................ 436,751,264
2508.  Suspense and clearing .........cccccocoeveveeececceienennn. . 164,800,584 |... . 164,800,584 |...
2509. Miscellaneous assets . ...48,660,026 |... ...48,660,026 |...
2510, AITCraft oo o 1,481,672 oo 1,481,672
2511.  Amount due for undelivered SECUrities ........ccooiieiieieeieeeeeeeeeeeeees e 79,489 ..o 79,489
2597. Summary of remaining write-ins for Line 25 from overflow page 715,183,217 651,773,035 63,410,182 64,406,442
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Obligations under structured settlement agreements ...t e 147,752,884 |................ 147,408,551
2505. Contingent liability ...50,728,558 |... ...50,979,687
2506.  OThEr PAYADTE oottt bbbt ettt R bt R st s bbb et s e et ettt bt esene e s ss s senas [ernsnenenenenas 28,231,519 | 44,711,966
2507, Liability for interest 0N ClaiMS .ottt esenenens [eansnsnssesenas 13,931,224 | 27,084,150
2508.  Deferred gains [1ahility .ottt ettt nenns [ereseneenenesenas 7,566,555 |...cccvvvinnee 7,839,330
2509. Reserves required on certain group annuity separate accounts . 4,016,498 |... .9,872,083
2510. Adjustment to agents' progress sharing plan liability ......... .3,101,803 |... .3,850,655
2511.  Deferred liability rebate commission .......cccccevviennee. 2,615,297 [, 2,750,574
2512, DEferred FeNt PAYADIE ...ocooiiiiieeececcet ettt bbbttt R ettt s bbb s e e s bbb s rene e [oeneneseteree s (943,945)|... ... (1,200,599)
2513.  (Overfunded) unfunded postretirement obligations for employees and agents .......ccocoooeveiiiiiniiviceceieeeecsee s e (138,406,910)|.............. (140,339,062)
2597. Summary of remaining write-ins for Line 25 from overflow page 118,593,483 152,957,335
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Other deductions fOr FEINSUIANCE ........ccccieiieiiieeeceee ettt ees e reeeere e e steenstennans oreeeieeeeseseeennns 594,735 oo 27,465 | 8,209,553
2705. Fines, penalties and fees from regulatory authorities ... o 123,384 .o 14,316 | 969,730
2706. Change in special reserves on certain group PoliCies .....cccoovioocicieieeeieeceeecceeeeeee e oo (4,675,980)|.....ccce..... 11,679,718 |....co.... (11,921,182)
2797. Summary of remaining write-ins for Line 27 from overflow page (3,957,861) 11,721,499 (2,741,899)
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304. Change in overfunded postretirement plan aSSEl ... e 775,630 oo 4,559,876 |............... 48,863,615
5305, DENEI oottt ettt e et et s et ene e e nnnes [eseseneiee e eaenas 23,047 oo e
5306. Change in liability for postretirement benefits ... o (1,932,152) .. (2,620,308)]......cc...... 189,579,754
5307.  Amortization of goOW TT ..ottt [ (104,501,856)|.............. (104,492,514)|.............. (417,998,082)
5397. Summary of remaining write-ins for Line 53 from overflow page (105,635,337) (102,552 ,946) (179,554,713)
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DecembEr 31 Of PriOr YEAI ..........cc.cerieueieieieieeesieeeiesesieseeeseesses e et essssesesseseaesessesesessessssenes |eoeieeneens 2,301,454,089 |........... 2,141,643,623
2. Cost of acquired:
2.1 Actual cost @t ime OF ACQUISITION .........c.oviiieieeeeeecececceee ettt ettt ettt s s e e s s s s seseseaessassesssesens |eeeseseueaesenerenees s nseieieiees oeeennneennns 365,147,135
2.2 Additional investment made after acquisition . ... 14,079,568 |... ... 50,150,367
3. Current year Change iN ENCUMDIANCES ..........ccviueviueiiuereiiesestesestesestssesessesessesessesessasessesessasessesassssessssessssessssesessesessesessasessasessse |ooesessesesmeseins 1,441,605 |............ (123,904,808)
4. Total gain (I0SS) ON GISPOSAIS .........cvcveveuieieieiiieteteteeeeee ettt et et ese s et se s et et es e s s s st esesesessasasasesesesesesessssssassesesesessssassssaseseses [eoeseseerenenneeeseseseeennenens |oereeseeeeeienene 39,357,553
5. Deduct amounts reCeiVed ON AISPOSAIS ...........ccoovevveueueueeeeeieie et et et ee et et et e e s s s et et e s e s e s s s seseseseseseasassassseseseseasasanans [oeeeseseseseneseseenenteneneaeaes [oeseeeeeieeeaes 75,278,402
6. Total foreign exchange change in book/adjusted Carrying ValUE .............cccooiiiiiiiiiii i [ oo
7. Deduct current year’s other than temporary impairment recognized .. RUTR
8.  Deduct CUITENt YEAI'S AEPIECIAtION .........c.cueieieiieieiieteiceteie ettt ete et e et e et ese st ese s esessesesseseseeseseesesssesesesesesessesessesensesenns [oeesesesseiennans 25,045,805 |...cccovvneee 95,661,379
9. Book/adjusted carrying value at the end of current period (LINes 1+2+3+4-5+6-7-8) ........ccorururururueueuieeinineeieieeeeeeseseseeneees |oeeeienenens 2,291,929,458 |............ 2,301,454,089
O TR =Y W Tx 3 o] =1 Mg ToT g P=Te a1 1=Yo IR= Ty 4o U g1 S RO PEUS KOOSR
11.  Statement value at end of current period (Line 9 minus Line 10) 2,291,929,458 2,301,454,089
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 YEar .............cccccueueveeevcerveveeieeessieveienns [receeeeeas 22,049,338,238 |.......... 20,112,204,803
2. Cost of acquired:
2.1 Actual cost @t M OF ACQUISITION .........o.oeeieeececececceeeee ettt s e s s ee e eanaeesn s esesesnensnssensnssnnnanns |eeeeesenennnees 116,553,744 |............ 3,108,414 ,538
2.2 Additional investment made after acquisition . e 44,566,212 |................ 254,427,800
3. Capitalized deferred interest and other ............. | 2,717,272 (..o 8,030,537
4. ACCTUAI OF QISCOUNL ...ttt sttt a ettt s et et s ae s e s e s s s e aeses s sanseses s s s s sesesesssnsssssesessnansssesas [eoesscicicieeennas 2,155,473 | 11,529,099
5. Unrealized valuation INCrEASE (AECTEASE) ..........ccuiuiiiuiuiiieiirietisietesteteseetesesteesteststesesbe st saetesseseseeteneeteneeseneabenesbesessesessesessesensesen [sonsessnssimninnstenssnnsannens [sonseesssnseinnnas 1,925,000
6. Total gain (loss) on disposals ..........c.ccc..... e .
7. Deduct amounts received on disposals . e e 260,708,348 |............ 1,439,356,405
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I 130,578 oo 750,804
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............oocooeveieneienenienenes foovene e
10. Deduct current year's other than temporary impairment rECOGNIZEM ............ccovririririiierereririeie et ss s ssssene [eoeeeeseeeeseeaeneas 269,699 |....cocoeieneee 7,086,330
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 21,954,222,313 |... 22,049,338,238
12, Total valuation @lIOWENCE ..........cc.oiiiiiiiee ettt ettt e ae et e et et e e e e e e e et e eareenn e
13.  Subtotal (Line 11 plus Line 12
14.  Deduct total NONadMIttEd @MOUNTS .........oiiiiiiiii ettt a e eae e ae e a e e e e e b e e b e et e et e eaeeeaneeseenas [sseessenseesseesse et e et e et e ets [oteeteete et e et e e e sae e
15.  Statement value at end of current period (Line 13 minus Line 14) 21,954,222, 313 22,049,338,238
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 PriOr YEAI ...........c.coviveirieeieieieeeieieeetee ettt ese s st esesse e sesessennnns [eeeeneiens 14,203,760,174 |.......... 13,852,411,432
2. Cost of acquired:
2.1 Actual cost at tiMe OFf @CQUISTHION ........ccveuiieuiieiiieieieieee ettt sess e et se e ese et eseesesessesessesesesessesennens [eesesesseneinans 146,658,113 |.ccvenvneee 866,712,727
2.2 Additional investment made after acquisition . U 352,936,885 |............ 1,496,117,769
3. Capitalized deferred INtErest AN OhET ...........oii ittt et eebeeteseesresreereenesneeneenees [oeeeiieie s [oeeeis s
4. ACCIUAN OF GISCOUNL ..ottt ettt et a s e s e s et et et et e s e s s s s s s esesesesea s s s sssesesesesesssssssasesesesesessanssasas [eoeseseseenneeeteseseseaeneennens |oeseeeesesseeeeaene 4,669,194
5. Unrealized valuation INCrEASE (AECIEASE) ..........cecueuirieririeriietieitesestesessesessesessesessesesasesessessssesessesessesassesensssessssessssesessesessasessas [oereesesnenenns (13,712,596)|................ 127,075,107
6.  Total gain (I0SS) ON QISPOSAIS ........c.cueuiuieieieeeeeeeeeeceeeetet et et etea e ee ettt eteae s s s st e s et e s e s e s s s s sesesesesessasssassesesesesessasssesesesesens [oeseseeseseseseaeaeaeseeeseenenas . ... (4,051,521)
7. Deduct amounts received on disposals . e e 136,337,054 |............ 1,662,437,246
8. Deduct amortization of premium and depreciation .................. i e 38,529,136 |..ccovnenene 171,459,139
9. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............cuiueueuruiiniriririeieieieieeesesesisieieeeseee s sesesenessnnenns |oosssssenanannnns 27,696,127 |..coovnveee. (200,481,281)
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cceriririrririeueieiininereseeieeeee et sesnnes [eoseeninienannns 15,166,199 |.....ccoeev 104,796,868
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. 14,527,306,315 |... 14,203,760,174
12.  Deduct total nonadmitted @mMOUNLS ..........cc.ooveeveeveeeeeeeeeeeeeeeeee e [ T 271,670,455 |................ 172,875,384
13.  Statement value at end of current period (Line 11 minus Line 12) 14,255,635,860 14,030,884,790
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 year ... I A 144,113,107,372 |......... 139,503,636,801
2. Cost of bonds and Stocks aCqUIred .............cceoeeveueeveueeeeeeeeeeeeeeeeeee e I PO 5,260,141,912 |....... 24.,000,385,951
3. ACCTUAN OF GISCOUNL ......voveieieecee ettt st s s s s e s e s s s s e s es et sasaese s s s sasses et s s sansssesesssasananas [osseenacacicees 95,405,115 [ 315,274,390
4. Unrealized valuation iNCrease (AECIEASE) ............c.evivevieiueuereieeieesiseseseesessesesesssessssae s sssessssaesesesssssses et sesssnsssesesesssnsssesesassnas |eeesecacasees (349,710,654)........... (1,773,895,694)
5. Total gain (I0SS) ON QISPOSAIS ........c.cueuiuiriiieteteieieieiieeteietetesei ettt et se s e e et s sesesesesesessss s sesesesesesesesssssesesesesnnnssnnssssesesen [oeseneneniuenns (12,920,919)|... (38,403,200)
6. Deduct consideration for bonds and stocks disposed of . e 2,663,220,969 |.......... 17,205,830,560
7. Deduct amortization of premium ...........c.cccceeeveveeereeeeeeeeeennes [ FO 29,970,829 |............... 127,130, 321
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..............cc.cocuevevivieiveieerereieeeeeseeseteses et enssae s [eeeencececaes 104,915,190 |.............. (490,896,475)
9. Deduct current year's other than temporary impairment FECOGNIZEM ............c.ccveueviveiiiieriereieieeeeesie e esssae e ssnaes [oeeeeescaceceees 20,026,190 |................ 121,827,200
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............cccoovvvvieverereeeiees [eevcicieiiienns 2,015,095 |... 51,793,679
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceurririririerereeeeeeseieeeeenes feeeeeeen 146,499,735,123 |......... 144,113,107,372
12, Deduct total NONAAMItEd BMOUNLS .......c.c.cvveieieceereieiceceeeete et s et s ettt s s s e s s sasssse s s ssansssesenssananas |eeecececees 1,267,603,837 |........... 1,368,251,177
13.  Statement value at end of current period (Line 11 minus Line 12) 145,232, 131,286 142,744,856, 195
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

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

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1o NAIC T ()t bttt bbbkttt b bttt e 84,189,303,653 |.......... 32,764,931,198 |.......... 31,119,053,760 |................ (31,480,470)/.......... 85,803,700,6271 |...eeeeeeeerireeeeieierinineee feeeeieninneee e e 84,189,303,653
7 1 (@2 - LSS T R PSSSTSTSTRIITPRRRTTY RSP 39,187,207,450 |............ 2,153,750,266 |........... 2,117,088,417 |......cccvee 327,593,671 |.......... 39,551,462,970 |.....cvvieeiiieireirineienees [ [ 39,187,207,450
3. INAIC 3 (8) coeieeeietiieiie ettt ettt bbb s et bbbk st et s ettt s s et et s s besesene e e ns s s s nens |ee e nenenis 4,614,021,077 |........c....... 255,560,143 |............... 150,517,549 |.............. (234,169,803)]............ 4,484,893,868 |.........coeeeeeirrrieeenns [ [ 4,614,021,077
L 2 @2 - ST TPRRITY RSP 2,775,882,166 |.............. 419,626,200 |................ 219,970,380 |....covveenee. 76,295,250 |............ 3,051,833,236 [....vcveviriieiirirniiens foererenenceeennncseene [ 2,775,882, 166
5. INAIC 5 (8) otttk R bbbkttt bbbt [ s 309,830,916 |......cooceuenee. 10,953,080 |.eovvviene 36,508,388 |......ceoveenne 7,057,320 |..cocverenenne 291,382,878 |.oeeeeeeeerieirceieieirnenees feeeeirinneees e [ 309,830,916
(ST NN [ - ST PTRSTSTST 49,977,656 7,499,829 38,511,586 38,331,534 57,297,433 49,977,656
7. Total Bonds 131,126,222,918 35,612,320,666 33,681,650,080 183,627,502 133,240,521,006 131,126,222,918
PREFERRED STOCK
TR N N[ OO U E T U OO N OO OO N OO RURT HRUETT TR TETTT
9. INAIC 2 e E R R R R R R £ SRR R E R Rttt e s b ket n et e et nenenens [ronene e 4,290,660 |......oeeiieriiiririeniens e oo (91,960) [.....cccvvvrnne 4,198,700 |-.ovoeeciicireireirs et e 4,290,660
L (O N 72 (@< T OO p OO SO OO O OO VOO NSO UEUP TR UOTPO O SOUR NOORRRUTPRR SRR
T1. NAIC 4 ettt ettt ettt s et et a et e e ket R et R e n e R e aeeRe Rt eheReeaeseesebe s ese s beneeseneesenesaenensesenns [rereetere et nees [oesten e e [ s | [ [oee
12, INAIC 5 ettt b et b bbb bbbttt bbbttt nn [ren e aeanaes 10,499,973 ..o o e [ 10,499,973 ..o o e 10,499,973
S 7Y (O ST 97,727,548 102,140 97,829,688 97,727,548
14, TOUAl PrEFEIMEA STOCK ......vuivieiieciieieie i 112,518,182 10,180 112,528,362 112,518,182
15. Total Bonds and Preferred Stock 131,238,741,100 35,612,320,666 33,681,650,080 183,637,682 133,353,049, 368 131,238,741,100
(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:
NAIC1 $ .o 1,438,538,496 ; NAIC2 $ .cocoovvvrenee. 80,018,781 ; NAIC3 $ .o 2,274,744 NAIC4 $ oo i NAICS5 $ i NAICE $oeiiiic




STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

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 275,770,411 XXX 271,071,250 32,200

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PrIOT YEA ...........cccoveuiieieeieeieiesie ettt esessese s seseesessesesnnns [eesesenesaennenn 274,209,169 |................ 244 673,731
2. Cost of short-term iNVESIMENtS ACUINEA .......c.cveviieiiieiiieieeeieeete ettt e st et ese s esesaesesseseseesessssessssesessesessenenns [ereeseseenesenneaes 9,748,611 |t 287,457,470
3. ACCTUAD OF QISCOUNL ...ttt et e et e e e et e e e et e e e e et e e e s e e enee e eneeneeeeeeseeensenenennnnnnns [oereeneenseneeneens 3,059,174 |.oovvee 1,859,215
4. Unrealized valuation iNCIEASE (AECIEASE) .........c.uiiiuiitiii et ete ettt ettt ete e et e teate e et ateateeseaseetesaeeseeseeseeseeseeseeseeseaseaseaseeneesessessessesnens [oeeseeneneseeeeeanenenenee [oeeeeeeeeesieeeeeeeeeeea
Total gain (I0SS) ON GISPOSAIS ........cveueeuerieiiiieieieteteetete ettt et et et et e et ese s esesseseseeseseesesesesessese s esessesessesesaesessesesessesessesnns [esesenseseseesesenneaes (5,691) v 246,065

6. Deduct consideration received 0N QISPOSAIS ............ccccueuiriiririiieiiiesisietesietestetesteseestessstesessesessesessesessssessssessssessssessssesessesessesenes [oessesesseennane 11,292,670 |................ 259,934,360
7. Deduct @amortiZation OF PrEMIUM ...............ceuiuiuiiiee et te ettt ettt ettt s e e e et et et et et s essss s et et et esesesessss s esssesesesesesessssesssesesesesesnns [oesasesesesesesenensnnaeanesnsenns [oesesnneneenenneeeeneas 41,133
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ...........ccouiueurururininiriririeieieieeeeneseses et seee s e |oeeseeeeseseseciecnas 51,819 | (51,819)
9. Deduct current year’s other than temporary impairment reCoOgNIZEA ...............coooiiiiiiiiiiii e [ oo
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9) .........cccecerieirieriieiiieieeeeesiee e [eeeeenieennene 275,770,412 |................ 274,209,169
11.  Deduct total nonadmitted @MOUNES ..ot ens [ete et [t
12.  Statement value at end of current period (Line 10 minus Line 11) 275,770,412 274,209,169
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAT) ........c.cvcveerveuereireesieesetesseesssaesesesesessssesesessssssssesesssssssssesesassssssssesasasenns sesssesessssses 742,596,665

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cuevoveeiueieieiieeecsete s sttt sseae st s s s s e st s s sese s st sssassese s s ssssesesesssassesesassssnssansesasans | eeesessssssseesena 5,585,000

Unrealized Valuation INCrEASE/(AECIEASE) .............cuoveurueueieieeeseeetesesssasaese st ssssssese s s sssaesese s ssssssssese s s s sssss e st s s s aesese s s s s ssses s s s s sesesesssnansssesesssans teessssssiesanas 35,673,439

SSAP NO. 108 AGJUSTMENTS ......teitiiitietieie ettt a e he e bt b e e E e e bt e bt e e e e oot £ e He e eh e e 1h e e £ H £ e b e e bt e b e et e ea et e es e ees e nbe e ebe e e b e e nb e e bt e bt eneean e e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cueveviiieieiteueteeieeeete st et eesseaete s et ee s ae st e s es s st e st e s es s s eae s s sessss et e b s s s ses et b e s s ensesese s s s snsssetesasessnsnsesesanns easassssiesanas (29,796,859)
Considerations received/(Daid) ON tEIMINALIONS ...........c.ccc.eviiiurueeeieieieeceetete e se st s s ese st sassesese s s s sssseses s s sssaese s s sassssesesssssssssesessssssssssesesssanns | seesesssssasenes (25,162,656)
AAMIOTEIZAtION ...+ttt ettt a st s st st s a2 s s e s e 2 s e s e 22 A e s e 2 AeE A e AR AR AR AR R AR e E sttt ene | eeseeteneennea (1,809,567)
Adjustment to the Book/Adjusted Carrying Value 0f REAGEA IEM ...............ccceuiiieieiieieieiieeecee ettt ettt s s s st eses st s s s s ensnssaesases eeeesassseesesesnses (560,486)
Total foreign exchange change in Book/Adjusted Carrying Value ...86,400

Book/Adjusted Carrying Value at End of Current Period (Lines 14+2+3+4+5-8+7+8+9) .........cociuruiuiuiieieceeeeieieceetesese s ese e s s sssans | sesesesesssnses 776,937,247

(DTt [ Ter g ToTgEoTo [T i (=To I EoT T PPN

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....coviiuiuiiiiiiceciete ettt sae ettt ae s s s s bbb sens s e st s ensnsssesesasanns eeebesesssaseees 776,937,247

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior yEar (LINE 6, PriOr YEAT)..........cciveuirieueieueieteietesieteseesesessesesseseteseseseseesessesesessesessesessesessesessesessess £eseseeseseasesenseses 224,301
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........cc.ceiviueiiieiieiiieesieeries eeeeeeneeeens (3,221,480)
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date Minus ............ccccccciiiiiiis coeeeeeee e

3.12 Section 1, COIUMN 15, PLOT YEAT ......cuiiiiiiiii ettt ettt ettt seees £ebe bt et e s et e e s e b e s e sreae s £abesbeabeaaesreseearesresaesee e
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MinUS ...........ccccoeoeriircies cvveerereenes (30,727,126)

3.14 Section 1, Column 18, prior year 5,238,616 ................ (35,965,742) ................ (35,965,742)

Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date Minus ............ccccccciiiiiiis coeeeeeee e
3.22 Section 1, COIUMN 17, PLIOT YEAT .....ocuiiuiiieeii ittt ettt ettt ettt eeaes £ebeebeaae st e ab et et e e b e sreae s £abeabeabeabearestesreseesee e anas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccccovririiices coveeeeereenes (30,727,126)
3.24 Section 1, Column 19, Prior YEA PIUS .......c.covrueueueeeeiiireresisieieieeenenene coeeeeeseseenenenas 5,238,616
3.25 SSAP NO. 108 AGJUSIMENES .....cveviiieiiiieiiiietiieteie ettt saese st ses eebeseetese b et ab et abe st nnebenees eabestnsesennas (35,965,742) ................ (35,965,742)
SUDLOtAl (LINE 3.1 MINUS LINE 3.2) ...ttt ettt ettt e et e e et e e ea e e st e s s e e s e e ea s e ea e e ea e e eseeea e e st e s e esseenseea s e eaeeemeeemeeemeees e e s e emseeaseemseemseemseeneeeneean Seseeeseeeneesaesaesaesaaeasaeas
Cumulative variation margin on terminated contracts during the year .............cc.ccociiiiiiiii e
Less:
4.21 Amount used to adjust basis of hedged item .............ccccoiiiiiiiiiiii
4.22 AMOUNE FTECOGNIZEM .....cviiiiieiieiee ettt eeiees shessaeesbeesreesreesbesnesaeaans
4.23 SSAP NO. 108 QQJUSTMENLS .....viiiiiiiiiiiii ittt ettt seses eeebeste st et e sb e e b e s e sbesreaes eeabessesseaneanesresaesre e are e
T8 o) o) =TI (IR o o o g UL I 1= OO ORI

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

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT YEAI ...... ..o uiiiiiiieie ettt ettt ettt ettt e ae e aeesheeeheeahe e ke e beea bt ambeea st emeesaeeeheeabeenbeebeen Seeseeeneesaeesaesaesaeesaeaaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs N PrIOT YEAI .........ooiiiiiiiee et e et e et e s oesseeeaeeeaeesaessaesaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 142+3.3-4.3-5.1-5.2) .......ccciiirueieieieteieteeetete sttt e et st e e s ese st ese s esesesesseseseess £eseseeseseaneaen (2,997,179)
Deduct total NONAAMIEA @MOUNLS ..ottt bbbt b e b e e b e e b e e b e e E e e b e e E e o E £ e b e e E £ e E e £ E £ e E e e E e e E e £ h e e E e e E e e E e e b e e b e e b e e b e e b e eb e e b e ebe s Saeemeeneeeene e e e e ee e e e e enes
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.eiiieiiietieieteieteestetstesestesestetestete st sesaesesessesessesessesessesessesessesessesessasesessessssessssessssans sessesensesennane (2,997,179)
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SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CusIP Description Description Value Fair Value
ANZ BANK NEW ZEALAND LTD (LONDON B
06051AA@1 . Long Bond Replication 1.F 250,000,000 .274,874,712 ..191,509,989 |07/19/2021 10/16/2023 Bond Forward ..(73,947,490) [ 00182E-BM-0 . |.. 1.EFE .749,294 |..
06051AA@1 . Long Bond Replication 1.F Bond Forward 00913R-AD-8 . | AIR LIQUIDE FINANCE SA . 1.F FE . 1,547,798 |..
06051AA@1 . Long Bond Replication 1.F Bond Forward 05523U-AK-6 . | BAE SYSTEMS HOLDINGS INC . 2.AFE .2,074,142 |..
06051AA@1 . Long Bond Replication 1.F Bond Forward 05523U-AK-6 . | BAE SYSTEMS HOLDINGS INC . 2.AFE .5,034,007 |..
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 05565E-AT-2 . | BMI US CAPITAL LLC 1.FFE ...
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 05565E-AY-1 . [ BMW US CAPITAL LLC ... 1.FFE ... 499,787
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 07274E-AG-8 . | BAYER US FINANCE LLC .. |2.BFE ... ....2,121,386
BLACKSTONE HOLDINGS FINANCE CO LLC
06051AA@T .... Long Bond Replication ... 1. Bond Forward ... 09256B-AL-1 . 1.EFE ... .... 148,702
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 09659W-2D-5 . | BNP PARIBAS SA .. 1.6 FE ... .... 199,908 .
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 111013-AL-2 . | SKY PLC ... 1.6 FE ... .... 1,279,006 ,260, 187
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 111013-AL-2 . | KY PLC ... 1.6 FE ... .... 1,449,092 1,422,001
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 125094-AQ-5 . | CDP FINANCIAL INC . 1.AFE ... ... 1,449,216 . 1,422,160
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 12626P-AM-5 . | CRH AMERICA INC. ... .. |2.AFE ... ....201,741
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 166754-AS-0 . | CHEVRON PHILLIPS CHEMICAL COMPANY [1.G FE ... .... 144,642
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 195869-AP-7 . | COLONIAL PIPELINE CO .....ccoennnnnnn 1.6 FE ... .... 5,995,321 ,859,660
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 2027A0-HY-8 . | COMMONWEALTH BANK OF AUSTRALIA .... [1.D FE ... ... 799,123
06051AA@1 . Long Bond Replication 1. Bond Forward 2027A0-JZ-3 . | COMMONWEALTH BANK OF AUSTRALIA .... [1.D FE .200,889 |..
06051AA@1 . Long Bond Replication 1. Bond Forward 233851-BJ-2 . | DAIMLER FINANCE NORTH AMERICA LLC [1.G FE .698,99 |..
06051AA@1 . Long Bond Replication 1. Bond Forward 268317-AS-3 . | ELECTRICITE DE FRANCE SA .... 2.AFE . 1,496,377 |..
06051AA@1 . Long Bond Replication 1. Bond Forward 268317-AU-8 . | ELECTRICITE DE FRANCE SA . 2.AFE 397,125 |..
06051AA@1 . Long Bond Replication 1. Bond Forward 26874R-AE-8 . |ENI SPA ......evviiiiinnnnns 1.6 FE .398,067 |..
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 26884T-AL-6 . | ERAC USA FINANCE LLC ... .. [2.AFE ... .... 1,051,191
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 33829T-AA-4 . | FIVE CORNERS FUNDING TRUST ......... 1.6 FE ...
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 340711-AW-0 . | FLORIDA GAS TRANSMISSION CO LLC ... [2.B FE ...
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 301380-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE ...
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 30138Q-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE ...
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 301380-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE ... .
06051AA@1 . Long Bond Replication 1. Bond Forward 30138Q-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE ..49,903 |.. ..48,150
06051AA@1 . Long Bond Replication 1. Bond Forward 402740-AB-0 . | GULFSTREAM NATURAL GAS ... 2.BFE .4,99,414 |.. . 5,042,550
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 402740-AD-6 . | GULFSTREAM NATURAL GAS SYSTEM LLC [2.B FE ... .... 1,999,842 1,953,540
JACKSON NATIONAL LIFE GLOBAL FUNDI
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 46849L-SS-1 . .. [1.FFE ... 209,974 ....204,135
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 49338C-AB-9 . | KEYSPAN GAS EAST CORPORATION ...... [2.A FE ... .... 1,200,000
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 50066A-AP-8 . | KOREA GAS CORPORAT ION 1.CFE ... ....198,826
06051AA@1 . Long Bond Replication 1. Bond Forward 50587K-AA-9 . | HOLCIM FINANCE US LLC 2.AFE .500,831 |..
06051AA@1 . Long Bond Replication 1. Bond Forward 57620W-CE-8 . | MASSMUTUAL GLOBAL FUNDING 11 ...... [1.B FE .199,989 |..
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 576290-CG-3 . | MASSMUTUAL GLOBAL FUNDING I1 ...... 1B FE ... ...199,894
METROPOLITAN LIFE GLOBAL FUNDING |
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 59217G-GU-7 . 1.0 FE ... .... 145,261
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 62954-AD-7 . [ NTT FINANCE CORP 1.FFE ... ....200,000
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 62054-AE-5 . [ NTT FINANCE CORP ... 1.FFE ... ...200,000 .
06051AA@1 . Long Bond Replication 1. Bond Forward 62054-AE-5 . [ NTT FINANCE CORP ... 1.F FE .199,400 |.. .167,286
06051AA@1 . Long Bond Replication 1. Bond Forward 638602-BP-6 . | NATIONWIDE BUILDING SOCIETY 1.EFE .899,127 |.. .866,277
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 641062-AF-1 . | NESTLE HOLDINGS INC .. |1.DFE ... ...498,571 .485,195
NEW YORK STATE ELECTRIC & GAS CORI
06051AA@T ... Long Bond Replication ... 1. Bond Forward ... 649840-C0-6 . [-oeeeurireniiiniiii i 1.GFE ... ,595,345 ,525,888
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 65364U-AK-2 . | NIAGARA MOHAWK POWER CORPORATION . [2.A FE ... ,050,000 ,978,660
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 67080L-AA-3 . | NUVEEN LLC 1.CFE ... ....507,832
06051AA@1 . Long Bond Replication 1. Bond Forward 693483-AH-2 . | POSCO HOLDINGS INC ... . |2.AFE .449,028 |..
06051AA@1 . Long Bond Replication 1. Bond Forward 6944PL-20-0 . | PACIFIC LIFE GLOBAL FUNDING Il ... [1.D FE . 149,069 |..
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 714264-AM-0 . | PERNOD-RICARD SA ........ccccuvnnnnnns 2.AFE ... .... 1,506,855
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06051AA@T .......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 74256L-AU-3 . | PRINCIPAL LIFE GLOBAL FUNDING Il . [1T.E FE coooiiiiiiiiiiiiiiii o 799,321 [ 755,840
06051AA@T .......... Long Bond Replication .........ceeeees TF i e e [ | e | s Bond Forward .........ccoeevviiviinnnns foovrnnniininiiiiiins e 74256L-BG-3 . [PRINCIPAL LIFE GLOBAL FUNDING Il . | 1.E FE .veviiiiiiiniiiiinnns foeeeeiiiiees 99,545 |..oovvniinnnns 87,874
RECKITT BENCKISER TREASURY SERVICE
06051AA@T .... Long Bond Replication ... Bond Forward ... 756250-AD-1 . 1.G FE ..
06051AA@1 .......... Long Bond Replication Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 756250-AD-1 . TGFE o o 6,215,671 |...oeveenes 6,087,313
06051AA@T .... Long Bond Replication ... Bond Forward ... 756250-AE-9 . 1.GFE ... ....470,525
06051AA@T .... Long Bond Replication ... Bond Foruard ... 771196-BE-1 . | ROCHE HOLDINGS INC ... 1.CFE ... .... 2,548,982 . 2,498,210
06051AA@T ... Long Bond Replication ... Bond Foruard ... 771196-BK-7 . | ROCHE HOLDINGS INC ... 1.CFE ... 448,506 .... 426,443
06051AA@T .... Long Bond Replication ... Bond Foruard ... 771196-BL-5 . | ROCHE HOLDINGS INC ... 1.CFE ... ... 1,194,751
06051AA@T ... Long Bond Replication ... Bond Foruard ... 771196-BP-6 . | ROCHE HOLDINGS INC ........cevvvvnnies 1.CFE ... ....799,764
06051AA@T .... Long Bond Replication ... Bond Foruard ... 78448T-AF-9 . | SMBC AVIATION CAPITAL FINANCE DAC [2.A FE ... ....200,988
06051AA@T ... Long Bond Replication ... Bond Foruard ... 784620-AE-9 . | SP POWERASSETS LTD .....ccoeeeiinnnnnn 1BFE ... ....499,667
06051AA@T .... Long Bond Replication ... Bond Foruard ... 78516F-AA-7 . | SABAL TRAIL TRANSMISSION LLC ...... 2.AFE ... ....450,000
SCENTRE GROUP TRUST 1 / SCENTRE GR
06051AA@T .... Long Bond Replication ... Bond Foruard ... 806213-AD-6 . 1.FFE ... ....199,834
06051AA@T ... Long Bond Replication ... Bond Foruard ... 80622G-AC-8 . | SCENTRE MGMT LTD/RE1 LTD . 1.FFE ... .... 199,422
06051AA@T .... Long Bond Replication ... Bond Foruard ... 806851-AJ-0 . | SCHLUMBERGER HOLDINGS CORP . 2.AFE ... ...10,054,135
06051AA@1 . Long Bond Replication Bond Forward 817826-AD-2 . | 7-ELEVEN INC .. 2B FE .199,561 |..
06051AA@1 . Long Bond Replication Bond Forward 82460C-AM-6 . [ SHINHAN BANK ..... 1.EFE .199,856 |..
06051AA@1 . Long Bond Replication Bond Forward 826200-AD-9 . | SIEMENS FINANCIERINGSVAT . 1.EFE .2,998,588 |..
06051AA@1 . Long Bond Replication Bond Forward 826200-AD-9 . | SIEMENS FINANCIERINGSVAT . 1.EFE .2,019,010 |..
06051AA@1 . Long Bond Replication Bond Forward 826200-AD-9 . | SIEMENS FINANCIERINGSVAT ........... [1.E FE 249,754 |..
06051AA@T .... Long Bond Replication ... Bond Foruard ... 82620K-AE-3 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE ... ....200,847
06051AA@T ... Long Bond Replication ... Bond Foruard ... 82620K-AL-7 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [1.E FE ... .... 1,997,903
06051AA@T .... Long Bond Replication ... Bond Foruard ... 82620K-AU-7 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ | 1.
06051AA@T .... Long Bond Replication ... Bond Forward ... 902613-AA-6 . [ UBS GROUP AG ....vevvnvevnnienniennnnes
06051AA@T .... Long Bond Replication ... Bond Foruard ... 90351D-AB-3 . | UBS GROUP FUNDING JERSEY LTD ......
06051AA@T .......... Long Bond Replication Bond Forward 90351D-AF-4 . | UBS GROUP FUNDING JERSEY LTD ...... [1T.GFE «oooeiiiiiiiiiiiiiiiiiis [
VOLKSWAGEN GROUP OF AMERICA FINANC
06051AA@T .......... Long Bond Replication Bond Forward 928668-AR-3 . [-.eeeniiriiiiiiiee e [ 2AFE e e
06051AA@T .... Long Bond Replication ... Bond Forward ... 92890H-AC-6 .
06051AA@1 . Long Bond Replication Bond Forward 980236-AN-3 . | WOODSIDE FINANCE LTD
06051AA@1 . Long Bond Replication Bond Forward 980236-AP-8 . [ WOODSIDE FINANCE LTD ...
06051AA@T .... Long Bond Replication ... Bond Foruard ... 984851-AD-7 . | YARA INTERNATIONAL ASA ...
06051AA@T ... Long Bond Replication ... Bond Foruard ... 984851-AD-7 . | YARA INTERNATIONAL ASA ..............
06051AA@T .... Long Bond Replication ... Bond Foruard ... 015823-A*-8 . | ALGONQUIN GAS TRANSMISSION LLC .... ....2,000,000 .
06051AA@T ... Long Bond Replication ... Bond Foruard ... 015823-AA-5 . | ALGONQUIN GAS TRANSMISSION LLC .... ....3,000,000 2,931,789
06051AA@T .... Long Bond Replication ... Bond Foruard ... 02401@-AF-6 . | AVERICAN ASSETS TRUST LP ... [2.B FE weeeeiiiiiiiiiiiiiiiiiins foens 1,400,000 1,330,274
AMERICOLD REALTY OPERATING PARTNER
06051AA@T .... Long Bond Replication ... Bond Foruard ... 03063#-AA-2 . . 300,000 ....280,733
06051AA@T ... Long Bond Replication ... Bond Foruard ... 055262-B*-9 . | BASF SE ... .. [1.GFE .. .. ....3,000,000
06051AA@T .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 070101-A*-1 . | BASIN ELECTRIC POWER COOPERATIVE . [1.F ..oooorrriii [ 6,000,000
BROOKF IELD POWER NEW YORK F INANCE
06051AA@T .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii T1283#-AB-7 . L.P. e 2BPL e [ 2,000,000 [...ccvvnnnen 2,044,746
06051AA@T ... Long Bond Replication ... Bond Foruard ... 124708-AA-2 . | CA & NY PROPERTY SALE REIT 2 LLC . .... 1,600,000 ... 1,391,037
06051AA@T .... Long Bond Replication ... Bond Foruard ... 151895-D*-7 . | CENTERPOINT PROPERTIES TRUST ....... [1.G FE oo s 2,100,000 ....2,026,779
CLARION LION PROPERTIES FUND HOLDI
06051AA@T .......... Long Bond Replication ................ T e o [ e | [ Bond Forward ........coeeeeiiiiiiiiiiins forvnnnnniniiiiiiiiiiiins Joeiiiiiiieeee 18055#-AX-0 . |oeeeeeeeieieeei 16 e 200,000 [...evveeeennes 188,572
CLARION LION PROPERTIES FUND HOLDI
06051AA@T .......... Long Bond Replication ................ TF i o o e | e [ Bond Forward .........ccceeeeeiiiiiiiies foeviinnnnnnnnniiiiiinns Joiiiiiiiiiiiiiiieees 18055#-AY-8 . |.oiiiiiiiiiiiiiiiiii 1.6 e Lo 200,000 |.....oevenueees 186,414
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CLARION LION PROPERTIES FUND HOLDI
06051AA@T ... Long Bond Replication ... Bond Foruard ... 18055¢#-AZ-5 . 1.6 .. ....400,000 .369,754
06051AA@T .......... Long Bond Replication .........ceeeees TF i e e [ | e | s Bond Forward .........ccoeeevvvviinnnnns foovrnnniininiiiiiiinns o 18055#-BB-7 . 16 e L 200,000 [..vvvvvvrnnnnes 189,393
06051AA@T .......... Long Bond Replication .........ceeeees TF i e e [ | e | s Bond Forward .........ccoeevvviviinnnns foovrnnniininiiiiiiins e 18055#-BC-5 . 16 e L 200,000 [..vvvvvvrnnnns 187,341
06051AA@T .......... Long Bond Replication .........ceeeees TF i e e [ | e | s Bond Forward .........ccoeevviiviinnnns foovrnnniininiiiiiins e 18055#-BD-3 . 16 e 100,000 |ooeeeeeeeeennns 95,449
06051AA@T .......... Long Bond Replication .........cceees TF i e e [ | e | s Bond Forward .........ccoeevviiviinnnns foovrnnniininiiiiiins e 18055#-BE-1 . 16 e L 200,000 [..vvvvvvrnnnns 190,320
06051AA@T .... Long Bond Replication ... Bond Forward ... 18055#-BF-8 . ....200,000
06051AA@1 . Long Bond Replication Bond Forward 23357*-AB-7 . |DTE GAS COMPANY . .300,000 |..
06051AA@1 . Long Bond Replication Bond Forward 23357*-AC-5 . |DTE GAS COMPANY ... .300,000 |..
06051AA@T .... Long Bond Replication ... Bond Foruard ... 27731#-AB-1 . | EASTGROUP PROPERTIES INC. ... 3,000,000
06051AA@T ... Long Bond Replication ... Bond Foruard ... 27731#-AF-2 . | EASTGROUP PROPERTIES INC B. ....800,000
06051AA@T .... Long Bond Replication ... Bond Foruard ... 28501*-AT-2 . | ELECTRIC TRANSMISSION TEXAS LLC .. [2.B . ....200,000
06051AA@T ... Long Bond Replication ... Bond Foruard ... 311900-A#-1 . | FASTENAL COMPANY ....1,700,000
06051AA@T .... Long Bond Replication ... Bond Foruard ... 32055R-A@-6 . |FIRST INDUSTRIAL LP ..
06051AA@T .......... Long Bond Replication Bond Forward 32056R-B*~7 . | FIRST INDUSTRIAL LP ..cooennnnnnnnnnn
FOOTBALL CLUB TERM NOTES 2024 TRUST
06051AA@T .......... Long Bond Replication Bond Forward 34486%-AA-0 . [oeeeeeeiii e B ) RN 800,000 [.ooerevvnnnnns 783,746
06051AA@T .......... Long Bond Replication Bond Forward 34489@-AB-3 . | FOOTBALL CLUB TERM NOTES TRUST X . [1.F FE cooevieiiiiiiiiiiiiie o 100,000 |oeeeeeeeeeennns 92,671
FOOTBALL CLUB TERM NOTES 2032 TRUS
06051AA@1 .... Long Bond Replication ... Bond Forward ... 34502*-AA-0 . ....100,000
06051AA@T .......... Long Bond Replication Bond Forward 34502%-AB-8 . |..eiiiiiiiiiiiiiiiiiiiiiiininininnnnnn [ LEFE o [ 300,000 [..eevvvevennnes 286,960
06051AA@T .......... Long Bond Replication Bond Forward 345028-AA-8 . [.eeiiiiiiiiiiiiiiininn [ LFFE i [ 300,000 [..eevvvevnnnes 204,754
06051AA@T .... Long Bond Replication ... Bond Foruard ... 345028-AB-6 . . 200,000 ... 104,671
06051AA@1 . Long Bond Replication Bond Forward 37940@-AA-1 . | GLOBAL RENTAL CO INC ... ..|2.C. .2,200,000 |.. . 2,136,355
06051AA@1 . Long Bond Replication Bond Forward 303154-P@-2 . | GREEN MOUNTAIN POWER CORPORATION . [ 1.E . .1,500,000 |.. . 1,402,012
06051AA@1 . Long Bond Replication Bond Forward 303154-Q*-3 . | GREEN MOUNTAIN POWER CORPORATION . [1.E . .1,000,000 |..
06051AA@T .... Long Bond Replication ... Bond Foruard ... 406246-AW-0 . | HALLMARK CARDS INC ........cooevvveees [2.CPL coiiiiiiiiiiiiceee fos 3,000,000
06051AA@T ... Long Bond Replication ... Bond Foruard ... 41242%-AV-4 . | HARDWOOD FUNDING LLC ... .... 1,200,000
06051AA@T .... Long Bond Replication ... Bond Foruard ... 41242*-BF-8 . | HARDWOOD FUNDING LLC ...
06051AA@T ... Long Bond Replication ... Bond Foruard ... 41242*-BG-6 . | HARDWOOD FUNDING LLC ...
06051AA@T .... Long Bond Replication ... Bond Foruard ... 41242*-BK-7 . | HARDWOOD FUNDING LLC ...
06051AA@T ... Long Bond Replication ... Bond Foruard ... 41242%-BL-5 . | HARDWOOD FUNDING LLC
06051AA@T .... Long Bond Replication ... Bond Foruard ... 42210%-BD-9 . |HE BUTT GROCERY ....9,000,000
06051AA@T ... Long Bond Replication ... Bond Foruard ... 422416-AK-5 . | HEARST COMMUNICATIONS INC ....1,000,000
06051AA@1 . Long Bond Replication Bond Forward 440290-AG-9 . | ICRE REIT HOLDINGS .600,000 |..
06051AA@1 . Long Bond Replication Bond Forward 450319-A#-5 . | ITC MIDWEST LLC . .800,000 |..
06051AA@1 . Long Bond Replication Bond Forward 450319-A#-5 . | ITC MIDWEST LLC .... .700,000 |..
06051AA@1 . Long Bond Replication Bond Forward 45168D-A*-5 . | IDEXX LABORATORIES INC. .1,500,000 |..
06051AA@1 . Long Bond Replication Bond Forward 45168D-A@-3 . | IDEXX LABORATORIES INC. .1,500,000 |.. .1,480,125
06051AA@T ... Long Bond Replication ... Bond Foruard ... 461127-C@-9 . | INTERTEK FINANCE PLC ....2,000,000 ... 1,975,712
06051AA@T .... Long Bond Replication ... Bond Foruard ... 46361*-AQ-9 . | THE IRVINE COMPANY LLC ....1,000,000 .930,304
06051AA@T ... Long Bond Replication ... Bond Foruard ... 46659*-AA-5 . | JM FAMILY ENTERPRISES INC .. . .778,492
06051AA@T .... Long Bond Replication ... Bond Foruard ... 49427R-A#-9 . | KILROY REALTY LP .. 2B . .... 3,661,540
06051AA@T ... Long Bond Replication ... Bond Foruard ... 49427R-B#-8 . | KILROY REALTY LP .. 2B . .... 1,047,679
06051AA@T .... Long Bond Replication ... Bond Foruard ... 49427R-B@-0 . |KILROY REALTY LP ....ocoeeiiiinnnnins 2B . ....200,000
06051AA@T ... Long Bond Replication ... Bond Foruard ... 536216-AK-2 . [LION INDUSTRIAL PROPERTIES LP ..... 2.A ....500,000
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06051AA@T .......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 53621@-AL-0 . [LION INDUSTRIAL PROPERTIES LP ..... 2h i e 1,000,000 |..ccconnnnnnnn 909,719
06051AA@T ... Long Bond Replication ... Bond Foruard ... 537008-C*-3 . | LITTELFUSE INC
06051AA@T .... Long Bond Replication ... Bond Foruard ... 553530-A@-5 . | MSC INDUSTRIAL DIRECT CO INC ....8,000,000
06051AA@T ... Long Bond Replication ... Bond Foruard ... 553530-C*-5 . | MSC INDUSTRIAL DIRECT CO INC .. ....2,500,000
06051AA@T .... Long Bond Replication ... Bond Foruard ... 56081#-AQ-3 . | MAJOR LEAGUE BASEBALL TRUST
06051AA@T ... Long Bond Replication ... Bond Foruard ... 56081#-AT-7 . | MAJOR LEAGUE BASEBALL TRUST
06051AA@1 . Long Bond Replication Bond Forward 56081#-BC-3 . | MAJOR LEAGUE BASEBALL TRUST
06051AA@1 . Long Bond Replication Bond Forward 56081#-BD-1 . | MAJOR LEAGUE BASEBALL TRUST
06051AA@1 . Long Bond Replication Bond Forward 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST
06051AA@T .... Long Bond Replication ... Bond Forward ... 57169*-AX-5 . . ....2,000,000
06051AA@T .... Long Bond Replication ... Bond Foruard ... 57169*-AY-3 . 1.F ... ... 3,000,000
06051AA@T ... Long Bond Replication ... Bond Foruard ... 59450#-AD-9 . | MICHIGAN GAS UTILTIES CORP . 1.6 ...
06051AA@T .... Long Bond Replication ... Bond Foruard ... 60402#-AD-6 . | MINNESOTA ENERGY RESOURCES CORP ... [1.G ...
06051AA@T ... Long Bond Replication ... Bond Foruard ... 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO ....... 1.6 ...
NEPTUNE REGIONAL TRANSMISSION
06051AA@T .......... Long Bond Replication ......cc..ccuuns TF e o o e | ] Bond Forward 64079%-AD-4 . [SYSTEM LLC ..ovvvvrviiniiinieiiieeens 1.
NEPTUNE REGIONAL TRANSMISSION
06051AA@T .......... Long Bond Replication .........ceeeees TF i e e [ | e | s Bond Forward 64079*-AD-4 . [SYSTEM LLC ....cvvvvnniiiiiiiinieeees L - Y R 54,560 [...coeiiiinnnnn 58,526
NEPTUNE REGIONAL TRANSMISSION
06051AA@T .......... Long Bond Replication .........cceees TF i e e [ | e | s Bond Forward 64079*-AD-4 . [SYSTEM LLC ....cvvvvnniiiiiiiiiieeees TFPL s foree 18,511 [ 127,148
NEPTUNE REGIONAL TRANSMISSION
06051AA@T .......... Long Bond Replication .........cceees TF i e e [ | e | s Bond Forward 64079*-AD-4 . [SYSTEM LLC ...cevvvvnniiiiiiinnineees TFPL s foree 111,828 [ 119,979
NEPTUNE REGIONAL TRANSMISSION
06051AA@T .......... Long Bond Replication .........ceeeees TF i e e [ | e | s Bond Forward 64079*-AD-4 . [SYSTEM LLC ...cevvvvnniiiiiiininineees TFPL s foree 13,192 |oovevviininns 121,442
NEPTUNE REGIONAL TRANSMISSION
06051AA@T .......... Long Bond Replication .........cceeees TF i e e [ | e | s Bond Forward 64079*-AD-4 . [SYSTEM LLC ....covvvnniiiiiiiiiiieeees TFPL s foree 114,556 |..oevvvennnnns 122,905
NEPTUNE REGIONAL TRANSMISSION
06051AA@1 .......... Long Bond Replication ................ S O Bond Forward 64079*-AD-4 . [SYSTEM LLC ....ovvvvvinnnnniiniinininnnns TFPL s foree 114,556 |..oovvvennnnns 122,905
NEPTUNE REGIONAL TRANSMISSION
06051AA@T .......... Long Bond Replication .........cceees TF i e e [ | e | s Bond Forward 64079*-AD-4 . [SYSTEM LLC ....cvvvvnniiiiiiiiiieeees TFPL s foree 110,465 [.nnnnnnnn 118,516
NEPTUNE REGIONAL TRANSMISSION
06051AA@T ... Long Bond Replication ... Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ... ....110,465
NEPTUNE REGIO
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC 1 ....109,101 .
06051AA@1 . Long Bond Replication 1. Bond Forward 645869-D*-6 . | NEW JERSEY NATURAL GAS CO 1. .200,000 |.. .187,904
06051AA@1 . Long Bond Replication 1. Bond Forward 70432*-AA-9 . | PAYCHEX OF NEW YORK LLC .. 1.6. .1,000,000 |.. .990,808
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 70432%-AB-7 . | PAYCHEX OF NEW YORK LLC 1.6 .. 1,000,000 .980,691
PEOPLES GAS LIGHT AND COKE COMPAN
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... TI23E*6 . |eeeeiiiiiiii 1E .. 421,000 .381,597
06051AA@1 . Long Bond Replication 1. Bond Forward 720186-E#-8 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . .1,000,000 |.. .953,707
06051AA@1 . Long Bond Replication 1. Bond Forward 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . .1,000,000 |.. .957,555
06051AA@1 . Long Bond Replication 1. Bond Forward 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . 1,012,578 |.. .957,565
06051AA@1 . Long Bond Replication 1. Bond Forward 74170*-AC-3 . |PRIME PROPERTY FUND LLC F. .400,000 |..
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 74170*-AD-1 . | PRIME PROPERTY FUND LLC Foo ....600,000
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 74170*-AE-9 . | PRIME PROPERTY FUND LLC oo ....800,000
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 74170*-AL-3 . | PRIME PROPERTY FUND LLC Foo ....600,000
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 74170*-AM-1 . | PRIME PROPERTY FUND LLC oo ....1,800,000
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 74170*-AP-4 . | PRIME PROPERTY FUND LLC 1.F ...
06051AA@T .... Long Bond Replication ... 1. Bond Foruard ... 74170*-AU-3 . | PRIME PROPERTY FUND LLC .. 1.F ... .
06051AA@1 . Long Bond Replication 1. Bond Forward 74264*-AC-0 . | PRISA LHC LLC . 1.F. .193,289
06051AA@1 . Long Bond Replication 1. Bond Forward 74264*-AC-0 . | PRISA LHC LLC . 1.F. .500,000 |.. .483,223
06051AA@1 . Long Bond Replication 1. Bond Forward 74264*-AD-8 . | PRISA LHC LLC . 1.F. .1,200,000 |.. , 141,210
06051AA@1 . Long Bond Replication 1. Bond Forward 74264*-AD-8 . | PRISA LHC LLC . 1.F. .1,000,000 |..
06051AA@1 . Long Bond Replication 1. Bond Forward 74264*-AE-6 . | PRISA LHC LLC . 1.F. .600,000 |..
06051AA@T ... Long Bond Replication ... 1. Bond Foruard ... 742738-AC-7 . | PRIT CORE REALTY HOLDINGS LLC ..... 2.A ... ....200,000
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PROLOGIS TARGETED US LOGISTICS FUN
06051AA@1 .
06051AA@1 .

74340*-AC-8 .

.. .2,000,000 |..
74837H-C@-3 . | QUESTAR GAS COMPANY

.500,000 |..

. 1,860,789
.457,719

Bond Forward
Bond Forward

Long Bond Replication
Long Bond Replication

06051AA@1 . Long Bond Replication Bond Forward 761152-A*-8 . | RESMED INC .. .700,000 |..

06051AA@1 . Long Bond Replication Bond Forward 76169#-AL-7 . | REYES HOLDINGS LLC ... .300,000 |..

06051AA@T ... Long Bond Replication ... Bond Forward ... 76169%-AA-5 . | REXFORD INDUSTRIAL REALTY INC ..... 2.AFE ... ... 1,000,000

06051AA@1 ... Long Bond Replication ... Bond Forward ... 786584-A#-9 . | SAFRAN ... 1,000,000

06051AA@T ... Long Bond Replication ... Bond Forward ... 798237-F#-5 . | SAN JOSE WATER .. Fo .... 2,478,761

06051AA@1 ... Long Bond Replication ... Bond Forward ... 806407-D#-6 . | HENRY SCHEIN INC ... 1.6 ... ....2,100,000

06051AA@1 ... Long Bond Replication ... Bond Forward ... 806407-F*-8 . | HENRY SCHEIN INC ... ,000,000

06051AA@1 ... Long Bond Replication ... Bond Forward ... 81725T-E#-3 . | SENSIENT TECHNOLOGIES CORPORATION ,000,000 .

06051AA@1 . Long Bond Replication Bond Forward 82104#-AJ-8 . | SHEETZ INC .500,000 |.. .487,283

06051AA@1 . Long Bond Replication Bond Forward 84858#-AD-5 . | SPIRE ALABAMA INC . .500,000 [..

06051AA@1 . Long Bond Replication Bond Forward 87305N-A#-5 . | TTX COMPANY ......... .700,000 |..

06051AA@1 . Long Bond Replication Bond Forward 87318*-AA-2 . | TUE USA PARTNERSHIP . .300,000 [..

06051AA@T ... Long Bond Replication ... Bond Forward ... 882884-A%-0 . | TEXAS NEW MEXICO POWER COMPANY .... ...400,000
UNITED ENERGY DISTRIBUTION PTY LTD

06051AA@T ... Long Bond Replication ... Bond Forward ... 910200-B#-3 . [-oeevniieiiiiiii ....600,000

06051AA@1 . Long Bond Replication Bond Forward 910637-T@-6 . | THE UNITED ILLUMINATING COMPANY .. .200,000 |..

06051AA@1 . Long Bond Replication Bond Forward 910637-U*-6 . | THE UNITED ILLUMINATING COMPANY .. .800,000 [..

06051AA@1 . Long Bond Replication Bond Forward 91319#-AG-6 . | SUEZ WATER RESOURCES INC . .1,000,000 |..

06051AA@1 . Long Bond Replication Bond Forward 941848-E#-6 . | WATERS CORPORATION ... .600,000 [..

06051AA@1 . Long Bond Replication Bond Forward 97670M-A*-7 . | WISCONSIN GAS LLC .... .2,500,000 |.. . 2,429,322

06051AA@1 ... Long Bond Replication ... Bond Forward ... 97786#-AN-2 . | WOLSELEY CAPITAL INC ... . 200,000 ... 195,035

06051AA@1 ... Long Bond Replication ... Bond Foruward ... C1465*-AL-7 . | CGI GROUP INC 2.A .. .... 3,500,000 . 3,444,639

06051AA@1 ... Long Bond Replication ... Bond Forward ... FO164#-AC-6 . | AIR LIQUIDE FINANCE 1.6 .. .. ... 1,000,000 ....972,605

06051AA@1 Long Bond Replication Bond Forward FO164#-AD-4 . [AIR LIQUIDE FINANCE .................. 16 e 1,000,000 |..ccennnnnnnn 959,082
ANGLIAN WATER SERVICES FINANCING P

06051AA@1 Long Bond Replication Bond Forward GO3B9B-AN-6 . [..evvnrerniirniieriiieniieniieiiivennnen [ LG FE i oo eeeee02222300,000 [oeneeennennnns 286,328

06051AA@1 ... Long Bond Replication ... Bond Forward ... G0646#-AN-9 . | ASSOCIATED BRITISH FOODS PLC .. ....493,198

06051AA@1 ... Long Bond Replication ... Bond Forward ... G1744#-AM-0 . | CADOGAN ESTATES LIMITED

06051AA@1 ... Long Bond Replication ... Bond Forward ... 620446-BA-2 . | COMPASS GROUP PLC ..

06051AA@1 ... Long Bond Replication ... Bond Forward ... (20446-BC-8 . | COMPASS GROUP PLC .. .... 4,000,000 .

06051AA@1 ... Long Bond Replication ... Bond Forward ... G4691#-AJ-4 . | IMI GROUP LIMITED .... ... 1,000,000 ....971,679

06051AA@1 ... Long Bond Replication ... Bond Forward ... 65147*-AC-0 . | JOHNSON MATTHEY PLC .. ....2,000,000 . 1,928,850

06051AA@1 ... Long Bond Replication ... Bond Forward ... G73346-AB-9 . | RRPF ENGINE LEASING LIMITED . . ....450,955

06051AA@1 . Long Bond Replication Bond Forward (8228*-AC-6 . | SMITH & NEPHEW PLC ... 2.B. 1,500,000 . 1,482,113

06051AA@1 ... Long Bond Replication ... Bond Forward ... (8228*-AD-4 . | SMITH & NEPHEW PLC ... 2B i .. ... 1,500,000 1,478,436
THAMES WATER UTILITIE

06051AA@1 Long Bond Replication Bond Forward GB781#-AB=3 . |-eeurreeieeeeiiiie e 2B i e 800,000 |......ccuunueen 788,224
THAMES WATER UTILITIES CAYMAN FINA

06051AA@T .... Long Bond Replication ... Bond Forward ... GB781#-AB-3 . [-oeeeerieeniiiiiii i 2B ... 300,000 ....295,584

06051AA@1 ... Long Bond Replication ... Bond Forward ... N4282*-AF-3 . | KONINKLIJKE FRIESLANDCAMPINA NV .. [2.B .... ... 2,500,000 . 2,468,480

06051AA@1 ... Long Bond Replication ... Bond Forward ... N73386-AC-5 . | RED ELECTRICA FINANCE B.V. . 1.6 ... ... 1,000,000 1,015,177

06051AA@T .... Long Bond Replication ... Bond Foruard ... 02107#-AL-0 . | CONTACT ENERGY LIMITED ....1,600,000

06051AA@T ... Long Bond Replication ... Bond Forward ... 03080#-AA-3 . | DIiPF FINANCE PTY LTD

06051AA@T .... Long Bond Replication ... Bond Foruard ... 03189*-AG-4 . |DEXUS FUNDS MANAGEMENT LTD . . .... 1,400,000

06051AA@1 ... Long Bond Replication ... Bond Forward ... 03189*-AH-2 . | DEXUS FUNDS MANAGEMENT LTD ......... [1.G weoerriiiiiiiiniiiiiieeen fens 7,700,000

06051AA@T .... Long Bond Replication ... Bond Foruard ... 03189*-AK-5 . | DEXUS FUNDS MANAGEMENT LTD .........

06051AA@T ... Long Bond Replication ... Bond Forward ... 03917#-AA-2 . | FLINDERS PORT HOLDINGS ....

06051AA@T ... Long Bond Replication ... Bond Foruard ... 03917#-AB-0 . | FLINDERS PORT HOLDINGS ... .... 1,100,000
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FONTERRA COOPERAT IVE GROUP LIMITED

06051AA@T ... Long Bond Replication ... Bond Foruard ... 03920#-AH-2 . ....5,500,000 .... 4,907,654

06051AA@T .......... Long Bond Replication Bond Forward .......ccoeeeeiiiiiiiiiinns fornnnnnnininiiiniiiiiins Jeeieieiiiiie 03920#-AJ-8 . ,500,000 |............ 1,407,762

06051AA@T .... Long Bond Replication ... Bond Foruard ... 03971@-AA-7 . | GPT RE LTD .. ....200,000

06051AA@T ... Long Bond Replication ... Bond Foruard ... 03971@-AB-5 . | GPT RE LTD .. ....900,000

06051AA@T .... Long Bond Replication ... Bond Foruard ... 03973#-AA-3 . | GPT FUNDS MANAGEMENT LTD .... ....500,000

06051AA@1 . Long Bond Replication Bond Forward 03973#-AB-1 . | GPT FUNDS MANAGEMENT LTD . .500,000 |..

06051AA@1 . Long Bond Replication Bond Forward 06235#-AL-6 . | MIRVAC GROUP FINANCE LTD . .400,000 |..

06051AA@1 . Long Bond Replication Bond Forward 06235#-AN-4 . | MIRVAC GROUP FINANCE LTD .... . .500,000 |..

06051AA@T .... Long Bond Replication ... Bond Foruard ... 06646*-AB-5 . | NEW TERMINAL FINANCING CO PTY LTD ....300,000

06051AA@T ... Long Bond Replication ... Bond Foruard ... 06993#-AC-8 . | NOVION RE LIMITED ... 4,500,000

06051AA@T .... Long Bond Replication ... Bond Foruard ... 07450@-AE-0 . | PERTH AIRPORT PTY LTD .. .

06051AA@T ... Long Bond Replication ... Bond Foruard ... Q7450@-AF-7 . | PERTH AIRPORT PTY LTD ........evvveee .

06051AA@T .... Long Bond Replication ... Bond Foruard ... 08773@-AE-8 . | STOCKLAND TRUST MANAGEMENT LTD .... [1.G FE ..

06051AA@T ... Long Bond Replication ... Bond Foruard ... 08773@-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD .... [1.G FE ..

06051AA@T .... Long Bond Replication ... Bond Foruard ... 087738-AG-3 . | STOCKLAND TRUST MANAGEMENT LTD .... [1.G FE .. 600,000

06051AA@T ... Long Bond Replication ... Bond Foruard ... 09396#-AH-4 . | VICTORIA POWER NETWORKS (FINANCE) [1.G .. ....2,700,000

06051AA@1 . Long Bond Replication Bond Forward R2284#-AA-8 . | STATNETT SF ....oovviiiiiiiiiiiiiiieees 1.F. .3,000,000 |.. .2,917,030

06051AA@1 . Long Bond Replication Bond Forward 0805#-AN-8 . | ASSA ABLOY FINANCIAL SERVICES AB . [1.G . .700,000 |.. .688,386

17305AC*2 . Long Bond Replication Bond Forward 03028P-C@-3 . | AVERICAN TRANSMISSION COMPANY ..... 1.F. .4,300,000 |.. . 4,257,152

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 031100-M*-8 . | AVETEK INC .....ovvvvvninnninninininnnns 2.A ... ....2,000,000 1,964,570

17305AC*2 .......... Long Bond Replication Bond Forward 151895-D*-7 . | CENTERPOINT PROPERTIES TRUST ....... TGFE oo fod 800,000 [...cevvvvennes 772,106
CLARION LION PROPERTIES FUND HOLDI

17305AC*2 .......... Long Bond Replication Bond Forward 18055#-AX-0 . | evueierniernieriiieri e B L P SRUTSRURR ISR 300,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 23357%-AB-7 . |DTE GAS COMPANY ... 1.F .. .... 1,500,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 311900-B@-2 . | FASTENAL COMPANY ... 1.F .. ....1,000,000
FOOTBALL CLUB TERM NOTES 2033 TRUS

17305AC*2 .... Long Bond Replication ... Bond Forward ... 34489*-AA-7 . ....600,000

17305AC*2 . Long Bond Replication Bond Forward 41242%-AY-8 . | HARDWOOD FUNDING LLC .200,000 |..

17305AC*2 . Long Bond Replication Bond Forward 41242*-BF-8 . | HARDWOOD FUNDING LLC ...

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 422416-AH-2 . | HEARST COMMUNICATIONS INC ...

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 450319-B*-8 . | ITC MIDWEST LLC

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 46659*-AA-5 . | JM FAMILY ENTERPRISES INC ..

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 553530-B#-2 . |MSC INDUSTRIAL DIRECT CO INC .. ....1,100,000 .

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-AX-8 . | MAJOR LEAGUE BASEBALL TRUST 400,000 ....388,740

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST ....100,000 .. 94,045

17305AC*2 . Long Bond Replication Bond Forward 56081#-BQ-2 . | MAJOR LEAGUE BASEBALL TRUST . .300,000 |.. .287,668

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO ... 1.6 .. ....1,000,000 |............ 1,045,153
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 64079*-AD-4 . [SYSTEM LLC ...ovvvvvvnnnninnnniiiiiinnns 1. 582,337
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ... 1. ..58,526
NEPTUNE REGIO

17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 64079*-AD-4 . [SYSTEM LLC ....vvvvvrnnrninnininiininnns TEPL s foe 18,511 [ 127,148
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ... ....111,828 .119,979
NEPTUNE REGIO

17305AC*2 .......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 64079*-AD-4 . [SYSTEM LLC ...ovvvvvvrnnnnnnnnnnnnnnnnnne [ TLF PL s o 13,192 |ooeviiiiiinnns 121,442
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication ................ T e o [ e | [ Bond Forward ........coeeeeiiiiiiiiiiins forvnnnnniniiiiiiiiiiiins Joeiiiiiiieeee 64079*-AD-4 . [SYSTEM LLC ...ovvvvvrrinnnininininiinnns TEPL s for 114,556 |...coeveneenes 122,905
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 64079*-AD-4 . [SYSTEM LLC ...ovvvvvvrninnnnnniniiiinnns TEPL s foe 114,556 |...ooevveeeeee 122,905
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication ................ TF i o o e | e [ Bond Forward .........cceeeeeiiiiiiiiies fovvviinnnnnniiniiiininns o, 64079*-AD-4 . [SYSTEM LLC ....ovvvvvvvnnnnnnnnnnnnnnnnns I N R 110,465 |............... 118,516
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NEPTUNE REGIONAL TRANSMISSION
17305AC*2 .......... Long Bond Replication .........cceees S e O [ Bond Forward ........coeeeeiiiiiniinnnns fornnnnnnininiiiiiniiinns fovieeeieiine 64079*-AD-4 . [SYSTEM LLC ....ovvvvvinnnnniinninininnnns TFPL s foree 110,465 [.nnnnnnnn 118,516
NEPTUNE REGIONAL TRANSMISSION
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC 1. ....109,101 117,083
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AE-9 . |PRIME PROPERTY FUND LLC .. 1. ....200,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AG-4 . | PRIME PROPERTY FUND LLC 1.F ... ....900,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AL-3 . |PRIME PROPERTY FUND LLC 1.F ... ....400,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC . 1.F ... ....100,000
17305AC*2 . Long Bond Replication Bond Forward 74264*-AC-0 . | PRISA LHC LLC . 1.F. .100,000 |..
17305AC*2 . Long Bond Replication Bond Forward 798237-F#-5 . | SAN JOSE WATER ..... 1.F. . 4,957,522 |.. . 5,314,351
17305AC*2 . Long Bond Replication Bond Forward 88228*-AB-7 . | TEXAS CHRISTIAN UNIVERSITY . 10z. .1,000,000 |.. .866, 122
17305AC*2 . Long Bond Replication Bond Forward 97786#-AN-2 . | WOLSELEY CAPITAL INC ... 2.AFE .500,000 |.. .487,588
17305AC*2 . Long Bond Replication Bond Forward C1465%-AL-7 . | CGI GROUP INC . 2.A. .1,000,000 |.. .984,183
17305AC*2 ... Long Bond Replication ... Bond Foruard ... F8568@-AD-1 . | SONEPAR SA |2.A L 1,000,000 .974,531
ANGLIAN WATER SERVICES FINANCING P
17305AC*2 ... Long Bond Replication ... Bond Foruard ... G0369e-Al-6 . 200,000 ....190,886
17305AC*2 . Long Bond Replication Bond Forward G1108#-AG-3 . | THE BRITISH LAND COMPANY PLC .. .2,000,000 |.. .1,915,841
17305AC*2 . Long Bond Replication Bond Forward G20446-BC-8 . | COMPASS GROUP PLC .........eevenes . .1,500,000 |.. . 1,454,865
17305AC*2 ... Long Bond Replication ... Bond Foruard ... G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . ... 3,500,000 3,448,069
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 03189*-AH-2 . | DEXUS FUNDS MANAGEMENT LTD ......... [1.6 oo [ 3,400,000 . 3,222,367
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 06518#-AA-8 . | NSW PORTS FINANCE CO PTY LIMITED . ....383,970
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 07450@-AE-0 . | PERTH AIRPORT PTY LTD .. . 1,152,847
17305AC*2 ... Long Bond Replication ... Bond Foruard ... Q7724#-AF-5 . | POWERCO LIMITED . 500,000 ... 493,552
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 09194@-AC-1 . | TRANSPOWER NEW ZEALAND LIMITED .... ....2,000,000 .... 1,946,146
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 151895-D*-7 . | CENTERPOINT PROPERTIES TRUST ....... [1.G FE oo s 1,300,000
CLARION LION PROPERTIES FUND HOLDI
17305AC*2 .... Long Bond Replication ... Bond Forward ... 18055#-AX-0 . 1.6 .. 300,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 311900-B@-2 . | FASTENAL COMPANY O I ....1,000,000
FOOTBALL CLUB TERM NOTES 2033 TRUS
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 34489*-AA-7 . ....300,000 .206,310
17305AC*2 . Long Bond Replication Bond Forward 41242*-BF-8 . | HARDWOOD FUNDING LLC . 1.6 FE .200,000 |.. .192,916
17305AC*2 . Long Bond Replication Bond Forward 46659*-AA-5 . | JM FAMILY ENTERPRISES INC . .1,200,000 |.. 1,167,738
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC ...... ....489,923
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST .759,563
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-BQ-2 . |MAJOR LEAGUE BASEBALL TRUST .383,557
17305AC*2 Long Bond Replication Bond Forward 57169*-AX-5 . [MARS INC ....covvvvvrrrrrrnninnnnneeennns [ LF [0 1,000,000 (o 941,267
NEPTUNE REGIONAL TRANSMISSION
17305AC*2 Long Bond Replication Bond Forward 64079*-AD-4 . [SYSTEM LLC ....ovvvvrinnnnnniniinininnnns TFPL s fore 4,942,245 |............ 4,827,984
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 70432%-AA-9 . | PAYCHEX OF NEW YORK LLC 1.6 ... ....600,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AL-3 . | PRIME PROPERTY FUND LLC 1.F ... ....900,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC . 1.F ... ....200,000 .
17305AC*2 . Long Bond Replication Bond Forward 74264*-AC-0 . | PRISA LHC LLC . 1.F. .300,000 |.. .289,934
17305AC*2 . Long Bond Replication Bond Forward 90312*-AC-8 . | UNS GAS INC ... 1.6. 11,393,061 |.. 11,173,281
17305AC*2 . Long Bond Replication Bond Forward 97670M-A*-7 . | WISCONSIN GAS LLC . 1.F. .2,500,000 |.. . 2,429,322
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 031100-M*-8 . | AMETEK INC 2 ... 4,500,000 .... 4,420,283
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC 500,000 .... 489,923
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 031100-M*-8 . | AMETEK INC ...12,000,000 11,787,420
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 450319-B*-8 . | ITC MIDWEST LLC .cooeeeeeeeeeeeeees [ LR 2,750,000 .... 2,633,825
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC ....4,800,000 .... 4,703,258
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AE-9 . | PRIME PROPERTY FUND LLC .. Foo ... 3,900,000 ... 3,720,814
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74264*-AC-0 . | PRISA LHC LLC L 1F .... 1,200,000 .... 1,159,736
ANGLIAN WATER SERVICES FINANCING P
17305AC*2 ... Long Bond Replication ... Bond Foruard ... G03698-Al-6 . ....5,000,000 ... 4,772,139
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 03917#-AB-0 . | FLINDERS PORT HOLDINGS . ....5,800,000 .... 5,621,531
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17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 03958@-AJ-5 . | GAIF BOND ISSUER PTY LTD ......eeeee [T.GFE coviiiiiiiiiiii o 13,500,000 |........... 13,061,809

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 06518#-AA-8 . | NS PORTS FINANCE CO PTY LIMITED . ....8,000,000 .... 7,679,390

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 07450@-AE-0 . |PERTH AIRPORT PTY LTD ........eeveeee ...14,600,000 ... 14,026,311

17305AC*2 ... Long Bond Replication ... Bond Foruard ... Q7724%-AF-5 . | POWERCO LIMITED .......eevvvvvvvnnnnnnn [2.B FE s [ 6,900,000 ....6,811,013

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 03028P-C@-3 . | AVERICAN TRANSMISSION COMPANY ..... . ....2,700,000 ....2,673,09%

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 422416-AD-1 . | HEARST COMMUNICATIONS INC ... 1.6 .. ....3,000,000 . 3,006,540

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO 1.6 .. 500,000 ....522,577
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ... 1.FPL. ....180,926
NEPTUNE REGIO

17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 64079*-AD-4 . [SYSTEM LLC ...ovvvvvrinnnninnniiniiinnns TEPL s foe 18,183 [ 19,509
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ... 1.FPL.
NEPTUNE REGIO

17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins forvvnnniiniiiiiiiiiiiies Joeiiiiiiiee 64079*-AD-4 . [SYSTEM LLC ...ovvvvvvnnnninnnniiiiiinnns TEPL s foe 37,276 |eeveveiiieenns 39,993
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 64079*-AD-4 . [SYSTEM LLC ...ovvvvvrnnnnninininiininnns TEPL s foe 37,731 | 40,481
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 64079*-AD-4 . [SYSTEM LLC ...ovvvvvvnnnnninnniiiininnns TEPL s for 38,185 |ooeveeiiiiinnns 40,968
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 64079*-AD-4 . [SYSTEM LLC ...ovvvvvrinninnnniiinininnns TEPL s foe 38,185 |ooeveiiiiiinnns 40,968
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 64079*-AD-4 . [SYSTEM LLC ...ovvvvvvnnnninnnniiiiiinnns TEPL s foe 36,822 [.ooeiiiiinnn 39,505
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 64079*-AD-4 . [SYSTEM LLC ...ovvvvvvnnnnninnniniiiinnns TEPL s foe 36,822 [.oooiiiiiinnn 39,505
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ...ovvvvvvnnnnninnniiiininnns

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC .

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 864680-AG-7 . | SUEZ WATER RESOURCES LLC .... 100,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 88228*-AB-7 . | TEXAS CHRISTIAN UNIVERSITY . ....2,000,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... N7338@-AC-5 . | RED ELECTRICA FINANCE B.V. ....500,000

17305AC*2 . Long Bond Replication Bond Forward Q7724%-AF-5 . | POWERCO LIMITED ............ .300,000 |..

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 00003#-AC-7 . | A&E TELEVISION NETWORKS LLC ....... ,000,000
CLARION LION PROPERTIES FUND HOLDI

17305AC*2 .......... Long Bond Replication Bond Forward 18055#-AX-0 . |+evrurernniernieriiere i B I RS URRRURR ISR 100,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 23357%-AB-7 . |DTE GAS COMPANY ...........ceevvrrunnns 1.F ... 500,000

17305AC*2 .......... |Long Bond Replication ... Bond Foruard ... 27556%-AA-9 . | EAST TENNESSEE NATURAL GAS LLC .... [1.G .... . ,000,000

17305AC*2 .......... Long Bond Replication Bond Forward 311900-B@-2 . | FASTENAL COMPANY ...........evvvvvnnnns TF 500,000
FOOTBALL CLUB TERM NOTES 2033 TRUS

17305AC*2 .......... Long Bond Replication Bond Forward BA4BY* -AA-T . [eeeeeiii 100,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 41242%-AY-8 . | HARDWOOD FUNDING LLC ... ....200,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 41242*-BF-8 . | HARDWOOD FUNDING LLC ... ....100,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 42241@-AH-2 . | HEARST COMMUNICATIONS INC ... ,000,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 450319-B*-8 . | ITC MIDWEST LLC 500,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 46659%-AA-5 . | JM FAMILY ENTERPRISES INC .......... ....800,000

17305AC*2 . Long Bond Replication Bond Forward 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC .200,000 |..

17305AC*2 . Long Bond Replication Bond Forward 56081#-AT-7 . | MAJOR LEAGUE BASEBALL TRUST .300,000 |..

17305AC*2 . Long Bond Replication Bond Forward 56081#-AX-8 . | MAJOR LEAGUE BASEBALL TRUST .400,000 |..

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST ....200,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 57169*-AX-5 . | MARS INC ,000,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO 500,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AC-3 . | PRIME PROPERTY FUND LLC ....400,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AE-9 . | PRIME PROPERTY FUND LLC ....200,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AG-4 . | PRIME PROPERTY FUND LLC Fo ....900,000

17305AC*2 .......... |Long Bond Replication ... Bond Foruard ... 74170*-AJ-8 . |PRIME PROPERTY FUND LLC 1.F .. . ....600,000

17305AC*2 .......... Long Bond Replication Bond Forward ........ccooeeiiiiiiiiiiins fovuvvnnnnniniiiiiiiiiis Joviiiiiiiiiiiiiiieeees 74170*-AL-3 . [PRIME PROPERTY FUND LLC ............. TP o L 400,000
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17305AC*2 .......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 786584-A#-9 . | SAFRAN ....ovviiiii 2h i e 1,000,000 |..ccconnnnnnnn 991,357
TPF EQUITY REIT OPERATING PARTNERS
17305AC*2 ... Long Bond Replication ... 1.F Bond Foruard ... 87278*-AD-4 . ... 3,200,000
17305AC*2 . Long Bond Replication 1.F Bond Forward 88228*-AB-7 . | TEXAS CHRISTIAN UNIVERSITY . .1,000,000 |..
17305AC*2 . Long Bond Replication 1.F Bond Forward 97786#-AN-2 . | WOLSELEY CAPITAL INC ... .100,000 |..
17305AC*2 .......... |Long Bond Replication ... 1.F Bond Foruard ... C1465*-AL-7 . | CGI GROUP INC . ,000,000 .
17305AC*2 .......... Long Bond Replication ................ 1.F Bond Forward F85688-AD-1 . | SONEPAR SA ......cooevviiiiiiiiinnninnns ,000,000 |oeeeeeeeeennns 974,531
ANGLIAN WATER SERVICES FINANCING P
17305AC*2 .. Long Bond Replication Bond Foruard . G0369e-AW-6 . |.. .200,000 |.. .190,886
17305AC*2 . Long Bond Replication Bond Forward G1108#-AG-3 . | THE BRITISH LAND COMPANY PLC .. .500,000 |..
17305AC*2 .......... |Long Bond Replication ... . Bond Foruard ... G2044@-BA-2 . | COMPASS GROUP PLC ........evvvvnnnnnnes . ....500,000 .
17305AC*2 .......... Long Bond Replication ................ 1.F Bond Forward G20446-BC-8 . | COMPASS GROUP PLC ......vvvvvvvvnnnnnns [ 1.6 oo L 1,000,000 |...cceennnnnnn 969,910
THAMES WATER UTILITIES CAYMAN FINA
17305AC*2 ... Long Bond Replication ... 1.F Bond Foruard ... G8781#-AB-3 . |.. 800,000 ....188,224
17305AC*2 . Long Bond Replication 1.F Bond Forward 03189*-AH-2 . | DEXUS FUNDS MANAGEMENT LTD . .1,700,000 |.. 1,611,178
17305AC*2 . Long Bond Replication 1.F Bond Forward 03917#-AB-0 . | FLINDERS PORT HOLDINGS . .400,000 |.. .387,692
17305AC*2 . Long Bond Replication 1.F Bond Forward 03958@-AJ-5 . | GAIF BOND ISSUER PTY LTD . . ,500,000 |.. . 1,451,312
17305AC*2 ... Long Bond Replication ... 1.F Bond Foruard ... 06518#-AA-8 . | NS PORTS FINANCE CO PTY LIMITED . 400,000
17305AC*2 ... Long Bond Replication ... 1.F Bond Foruard ... 07450@-AE-0 . | PERTH AIRPORT PTY LTD .. ....600,000
17305AC*2 ... Long Bond Replication ... 1.F Bond Foruard ... Q7724%-AF-5 . | POWERCO LIMITED . ....500,000
17305AC*2 ... Long Bond Replication ... 1.F Bond Foruard ... 09194@-AC-1 . | TRANSPOWER NEW ZEALAND LIMITED .... ....200,000
17305AC*2 ... Long Bond Replication ... 1.F Bond Foruard ... 038336-D#-7 . | APTARGROUP INC .....oovvvvrirrinninnns ...500,000
CLARION LION PROPERTIES FUND HOLDI
17305AC*2 Long Bond Replication 1.F Bond Forward 18055#-AX=0 . [-evenrerniirniiriiieienneeeeneee | TG i [ 100,000
17305AC*2 ... Long Bond Replication ... 1.F Bond Forward ... 34489*-AA-T . ....100,000
17305AC*2 . Long Bond Replication 1.F Bond Forward 41242*-BF-8 . | HARDWOOD FUNDING LLC ... .100,000 |..
17305AC*2 . Long Bond Replication 1.F Bond Forward 46659*-AA-5 . | JM FAMILY ENTERPRISES INC .. .400,000 |..
17305AC*2 . Long Bond Replication 1.F Bond Forward 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC .200,000 |..
17305AC*2 . Long Bond Replication 1.F Bond Forward 74170*-AE-9 . | PRIME PROPERTY FUND LLC .. .100,000 |..
17305AC*2 . Long Bond Replication 1.F Bond Forward 786584-A#-9 . | SAFRAN ... .1,000,000 |..
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... G1108#-AG-3 . | THE BRITISH LAND COMPANY PLC ...... .. 500,000 .
17305AC*2 Long Bond Replication 1. Bond Forward G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . [1.G «oooerrriieiieii [ 500,000 [....evvvvennes 492,581
THAMES WATER UTILITIES CAYMAN FINA
17305AC*2 .. Long Bond Replication 1. Bond Foruard . G8781#-AB-3 . |.. .400,000 |.. .3%4,112
17305AC*2 . Long Bond Replication 1. Bond Forward 03917#-AB-0 . | FLINDERS PORT HOLDINGS . .200,000 |.. .193,846
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... Q7724#-AF-5 . | POWERCO LIMITED . ....1,000,000 .987,103
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 03917#-AB-0 . | FLINDERS PORT HOLDINGS .............. [2.BPL ..ovvvriiiiiiiiiinniiinns foeeeiinnn 3,200,000 .... 3,101,534
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 06518#-AA-8 . | NSH PORTS FINANCE CO PTY LIMITED . ... 2,900,000 ....2,783,779
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 07450@-AE-0 . | PERTH AIRPORT PTY LTD .. ....4,000,000 .... 3,842,825
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... Q7724#-AF-5 . | POWERCO LIMITED .... 1,300,000 ... 1,283,234
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 422416-AF-6 . | HEARST COMMUNICATIONS INC ... ...45,000,000 ... 45,413,775
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... G73346-AQ-6 . | RRPF ENGINE LEASING LTD ...10,500,000 ...10,101,773
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 038336-D#-7 . | APTARGROUP INC ....2,000,000 .1,961,092
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 151895-D*-7 . | CENTERPOINT PROPERTIES TRUST ....... 300,000 ....289,540
CLARION LION PROPERTIES FUND HOLDI
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 18055#-AX-0 . 300,000 ....282,858
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 23357*-AB-7 . |DTE GAS COMPANY . . .... 1,500,000
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 27556%-AA-9 . | EAST TENNESSEE NATURAL GAS LLC .... ....1,000,000
17305AC*2 ... Long Bond Replication ... 1. Bond Foruard ... 311900-B@-2 . | FASTENAL COMPANY ......vvvvvvvvnnennnnn [ 1F o L 1,000,000
FOOTBALL CLUB TERM NOTES 2033 TRUS
17305AC*2 ... Long Bond Replication ... Bond Forward ... 34489%-AA-T . ....1,700,000
17305AC*2 .......... |Long Bond Replication ... Bond Foruard ... 41242%-AY-8 . | HARDWOOD FUNDING LLC ... . 400,000
17305AC*2 .......... Long Bond Replication Bond Forward ........ccooeeeiiiiiiiiinss fovuvvnnnnnniniiiiiiiiins Joviiiiiiiiiiiiiiieeens 41242*-BF-8 . | HARDWOOD FUNDING LLC ......evvvveieees 100,000
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17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 422416-AH-2 . | HEARST COMMUNICATIONS INC .......... 16 e 1,094,000 |............ 1,039,080

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 450319-B*-8 . | ITC MIDWEST LLC 1.F .. .... 1,750,000 ....1,676,071

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 46659*-AA-5 . | JM FAMILY ENTERPRISES INC .. 2B . ... 2,400,000 ... 2,335,477

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC .. ,800,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-AQ-3 . | MAJOR LEAGUE BASEBALL TRUST 100,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-AX-8 . | MAJOR LEAGUE BASEBALL TRUST ....800,000 .

17305AC*2 . Long Bond Replication Bond Forward 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST .200,000 |.. .189,891

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO ... ...500,000 .522,577
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 64079*-AD-4 . [SYSTEM LLC ....ovvvvvinnnnniiniinininnnns TFPL s foree 180,926 [..ccoennnnnnn 194,113
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 64079*-AD-4 . [SYSTEM LLC ... 1.FPL .. .. 19,509
NEPTUNE REGIO

17305AC*2 .......... Long Bond Replication Bond Forward .......ccoeeeeiiiiiiiinnins fornnnnnnnniniiiniiiiiins e 64079*-AD-4 . [SYSTEM LLC ....ovvvvvinininiiniinininnnns L - Y R 30,504 |..cooeiiinnnnn 42,383
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 64079*-AD-4 . [SYSTEM LLC ....ovvvvvinnnnniiniinininnnns L - Y R 37,276 |oevvvvvvnninnnns 39,993
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 64079*-AD-4 . [SYSTEM LLC ....ovvvvvinnnnniiniinininnnns L - Y R 38,185 |oevvvverininnns 40,968
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward .......ccooeeeiiiiiiiininns fornnnnnnininniiniiiiiins Jeeiiieiiee 64079*-AD-4 . [SYSTEM LLC ....ovvvvrinnnnnniniinininnnns L - Y R 37,731 | 40,481
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward .......ccoeeeeiiiiiiiinnins fornnnnnnnniniiiniiiiiins e 64079*-AD-4 . [SYSTEM LLC ....ovvvvvinininiiniinininnnns L - Y R 38,185 |oevvvverininnns 40,968
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 64079*-AD-4 . [SYSTEM LLC ....ovvvvvinnnnniinninininnnns L - Y R 36,822 [.ooeeiiiiinnnn 39,506
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 64079*-AD-4 . [SYSTEM LLC ....ovvvvvinnnnniiniinininnnns L - Y R 36,822 [.ooeeiiiiinnnn 39,506
NEPTUNE REGIONAL TRANSMISSION

17305AC*2 .......... Long Bond Replication Bond Forward .......ccooeeeiiiiiiiininns fornnnnnnininniiniiiiiins Jeeiiieiiee 64079*-AD-4 . [SYSTEM LLC ....ovvvvrinnnnnniniinininnnns L - Y R 36,367

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 70432%-AA-9 . | PAYCHEX OF NEW YORK LLC 1.6 ... ,000,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AG-4 . | PRIME PROPERTY FUND LLC 1.F ... ,700,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AL-3 . |PRIME PROPERTY FUND LLC .. 1.F ... ....200,000

17305AC*2 . Long Bond Replication Bond Forward 74264*-AC-0 . | PRISA LHC LLC ............ 1.F. .100,000 |..

17305AC*2 . Long Bond Replication Bond Forward 864680-AG-7 . | SUEZ WATER RESOURCES LLC . 1.F. .100,000 |..

17305AC*2 . Long Bond Replication Bond Forward 88228*-AB-7 . | TEXAS CHRISTIAN UNIVERSITY . 10z. .1,500,000 |.. .

17305AC*2 . Long Bond Replication Bond Forward 97786#-AN-2 . | WOLSELEY CAPITAL INC ... 2.AFE .600,000 |.. .585,106

17305AC*2 ... Long Bond Replication ... Bond Foruard ... F8568@-AD-1 . | SONEPAR SA |2 ,000,000 .974,531
ANGLIAN WATER SERVICES FINANCING P

17305AC*2 .... Long Bond Replication ... Bond Forward ... G03698-Al-6 . ....100,000 .. 95,443

17305AC*2 . Long Bond Replication Bond Forward G1108#-AG-3 . .500,000 |.. .478,960

17305AC*2 . Long Bond Replication Bond Forward (G20446-BC-8 . | COMPASS GROUP PLC .. . .1,000,000 |.. .969,910

17305AC*2 . Long Bond Replication Bond Forward G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . .500,000 |.. .492,581

17305AC*2 .. Long Bond Replication Bond Foruard . G7332#-AG-8 . .500,000 |.. .481,073

17305AC*2 Long Bond Replication Bond Forward G8781#-AB-3 .

17305AC*2 ... Long Bond Replication ... Bond Foruard ... N7338@-AC-5 . | RED ELECTRICA FINANCE B.V. .........

17305AC*2 . Long Bond Replication Bond Forward 03189*-AH-2 . | DEXUS FUNDS MANAGEMENT LTD .........

17305AC*2 . Long Bond Replication Bond Forward 06518#-AA-8 . | NSH PORTS FINANCE CO PTY LIMITED .

17305AC*2 . Long Bond Replication Bond Forward 09194@-AC-1 . | TRANSPOWER NEW ZEALAND LIMITED ....

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 031100-M*-8 . | AVETEK INC ...ovvvvvrnvnnnnninninnnnnnn [20A oo foes 4,000,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 038336-D#-7 . | APTARGROUP INC ....500,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 151895-D*-7 . | CENTERPOINT PROPERTIES TRUST .. 1.6 FE . ....300,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 311900-B@-2 . | FASTENAL COMPANY ....4,800,000

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 41242*-BF-8 . | HARDWOOD FUNDING LLC

17305AC*2 ... Long Bond Replication ... Bond Foruard ... 46659*-AA-5 . | JM FAMILY ENTERPRISES INC ..........

17305AC*2 .......... |Long Bond Replication ... Bond Foruard ... 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC ...... 900,000

17305AC*2 .......... Long Bond Replication Bond Forward ........ccooeeiiiiiiiiiiins fovuvvnnnnniniiiiiiiiiis Joviiiiiiiiiiiiiiieeees 56081#-AQ-3 . |MAJOR LEAGUE BASEBALL TRUST ....... 100,000
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17305AC*2 .......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 56081#-A0-3 . |MAJOR LEAGUE BASEBALL TRUST ....... [1T.F FE cooiiiiiiiiiiiiii [ 500,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-AT-7 . | MAJOR LEAGUE BASEBALL TRUST ....500,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-AX-8 . | MAJOR LEAGUE BASEBALL TRUST ....400,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST ....400,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 56081#-BQ-2 . |MAJOR LEAGUE BASEBALL TRUST ....100,000
17305AC*2 ... Long Bond Replication ... Bond Forward ... 57169*-AX-5 . ....2,000,000
17305AC*2 . Long Bond Replication Bond Forward 70432%-AA-9 . | PAYCHEX OF NEW YORK LLC .1,000,000 |..
17305AC*2 . Long Bond Replication Bond Forward 74170*-AE-9 . | PRIME PROPERTY FUND LLC .. .1,000,000 |..
17305AC*2 . Long Bond Replication Bond Forward 74170*-AG-4 . |PRIME PROPERTY FUND LLC .. .900,000 |..
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AJ-8 . | PRIME PROPERTY FUND LLC ....200,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AL-3 . |PRIME PROPERTY FUND LLC ..
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 786584-A#-9 . | SAFRAN . ....4,000,000
TPF EQUITY REIT OPERATING PARTNER!
17305AC*2 .... Long Bond Replication ... Bond Forward ... 87278*-AD-4 . 1.6 .. ....1,100,000
17305AC*2 . Long Bond Replication Bond Forward 97670M-A*~7 . | WISCONSIN GAS LLC . 1.F. .300,000 |..
17305AC*2 ... Long Bond Replication ... Bond Foruard ... C1465*-AL-7 . | CGI GROUP INC ....... . |2.A . ....4,000,000
ANGLIAN WATER SERVICES FINANCING P
17305AC*2 ... Long Bond Replication ... Bond Forward ... G03698-Al-6 . 200,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... G2044@-BA-2 . | COMPASS GROUP PLC .. . ....1,000,000
THAMES WATER UTILITIES CAYMAN FINA
17305AC*2 .... Long Bond Replication ... Bond Forward ... G8781#-AB-3 . ....2,700,000 .
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 03393*-AH-4 . | ELECTRANET PTY LTD 500,000 ....486,724
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 03958@-AJ-5 . | GAIF BOND ISSUER PTY LTD .... . ... 3,000,000 . 2,902,624
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 151895-D*-7 . | CENTERPOINT PROPERTIES TRUST .. [1.G FE .. 300,000 ....289,540
CLARION LION PROPERTIES FUND HOLDI
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 18055#-AX-0 . 1.6 .. 200,000 ....188,672
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 311900-B@-2 . | FASTENAL COMPANY N I Y .... 1,400,000 1,314,440
FOOTBALL CLUB TERM NOTES 2033 TRUS
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 34489*-AA-7 . ....100,000 ..98,770
17305AC*2 . Long Bond Replication Bond Forward 41242*-BF-8 . | HARDWOOD FUNDING LLC . .200,000 |.. .192,916
17305AC*2 . Long Bond Replication Bond Forward 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC B. .200,000 |..
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 57169*-AX-5 . [MARS INC ....covvvrrrrriiiiiiiiiiiineees 1.F .. ....1,000,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 74170*-AL-3 . |PRIME PROPERTY FUND LLC .. ....800,000
17305AC*2 ... Long Bond Replication ... Bond Forward ... 97786#-AN-2 . [ WOLSELEY CAPITAL INC . l2. ....200,000
17305AC*2 ... Long Bond Replication ... Bond Foruard ... 450319-B*-8 . | ITC MIDWEST LLC ....evvvnnnns 1.F .. ... 3,000,000 .2,873,
17305AB81 ... Long Bond Replication ... Bond Foruard ... (G98508-AC-7 . | YORKSHIRE WATER SERVICES BRADFORD [ 1.G .. 600,000 ....593,235
JACKSON NATIONAL LIFE GLOBAL FUNDI
17305AB@1 .......... Long Bond Replication Bond Forward 46849L-TC-5 . [ooeeeeeeriiiiieiiii e TFFE o e 2,998,072 |.....ceennnn 2,844,420
SCENTRE GROUP TRUST 1 / SCENTRE GR
17305AB@1 .......... Long Bond Replication Bond Forward 806213-AD-6 . [.oeeeeeeriiiieeiii TFFE o e 4,696,087 |............ 4,449,067
173054881 .... Long Bond Replication ... Bond Foruard ... 82620K-AE-3 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE .. ... 7,246,314 ....7,042,578
17305AB81 ... Long Bond Replication ... Bond Foruard ... 90351D-AB-3 . | UBS GROUP FUNDING JERSEY LTD ...... 1.6 FE .. ... 1,449,622 .... 1,386,592
173054881 .... Long Bond Replication ... Bond Foruard ... 07132#-AE-2 . | BATTELLE MEMORIAL INSTITUTE ....... 1E .. ....5,500,000 ... 5,424,430
17305AB81 ... Long Bond Replication ... Bond Foruard ... 311900-A#-1 . | FASTENAL COMPANY ..........cevvvvvnnnns Fo .... 7,800,000 .... 7,669,643
FOOTBALL CLUB TERM NOTES 2033 TRUS
17305AB81 ... Long Bond Replication ... Bond Foruard ... 34489*-AA-7 . 1.FFE .. ....2,900,000
173054881 .... Long Bond Replication ... Bond Foruard ... 41242*-A0-5 . | HARDWOOD FUNDING LLC ... 1.6 FE ..
17305AB81 ... Long Bond Replication ... Bond Foruard ... 41242%-AT-9 . | HARDWOOD FUNDING LLC ... 1.6 FE ..
173054881 .... Long Bond Replication ... Bond Foruard ... 41242%-AV-4 . | HARDWOOD FUNDING LLC ... 1.6 FE .. ... 10,665,422
17305AB81 ... Long Bond Replication ... Bond Foruard ... 41242*-BE-1 . | HARDWOOD FUNDING LLC 1.6 FE .. ....784,131
173054881 .... Long Bond Replication ... Bond Foruard ... 42210%-BD-9 . |HE BUTT GROCERY ...21,000,000 21,288,225
17305AB81 ... Long Bond Replication ... Bond Foruard ... 422416-AD-1 . | HEARST COMMUNICATIONS INC ... ... 4,500,000 ....4,509,810
17305AB@1 . Long Bond Replication Bond Forward 422416-AE-9 . | HEARST COMMUNICATIONS INC 10,000,000 |.. .9,884,130
17305AB81 ... Long Bond Replication ... Bond Foruard ... 449290-AG-9 . | ICRE REIT HOLDINGS ... ....5,900,000 |............ 5,786,221
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Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CusIP Description Description Value Fair Value
17305881 .......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 450319-A#-5 . | ITC MIDWEST LLC .oooeeeeeeeeeeeees [ LF 761,377 |oeeeeviiiinnns 744,723
17305AB81 ... Long Bond Replication ... Bond Foruard ... 45167R-B*-4 . | IDEX CORPORATION ...37,000,000 ...35,723,308
173054881 .... Long Bond Replication ... Bond Foruard ... 45168D-A*-5 . | IDEXX LABORATORIES INC. .. ... 14,900,000 ... 14,745,855
17305881 ... Long Bond Replication ... Bond Foruard ... 56081#-AQ-3 . | MAJOR LEAGUE BASEBALL TRUST 500,000 ....487,812
173054881 .... Long Bond Replication ... Bond Foruard ... 56081#-AT-7 . | MAJOR LEAGUE BASEBALL TRUST ... 3,300,000 . 3,202,623
17305AB81 ... Long Bond Replication ... Bond Foruard ... 56081#-AX-8 . | MAJOR LEAGUE BASEBALL TRUST ....8,800,000 .... 8,552,282
17305AB@1 . Long Bond Replication Bond Forward 74170*-AC-3 . |PRIME PROPERTY FUND LLC .. .4,100,000 |.. .4,014,708
17305AB@1 . Long Bond Replication Bond Forward 74170*-AJ-8 . | PRIME PROPERTY FUND LLC ..... . .7,700,000 |.. . 7,366,210
17305AB@1 . Long Bond Replication Bond Forward 80689#-BB-1 . | SCHNEIDER NATIONAL LEASING INC ... .6,750,000 |.. .6,664,506
17305AB81 ... Long Bond Replication ... Bond Foruard ... 81725T-E#-3 . | SENSIENT TECHNOLOGIES CORPORATION ...11,000,000 ...10,839,408
17305AB@1 Long Bond Replication Bond Forward 82104#-AH-2 . | SHEETZ INC ..oovvvvrriiiiiiiiiiiieeees 18,000,000 |........... 17,756,847
TPF EQUITY REIT OPERATING PARTNERS
17305AB@1 . Long Bond Replication 1. Bond Forward 87278*-AD-4 . |.. 36,922,145
17305AB@1 . Long Bond Replication 1. Bond Forward 88228*-AB-7 . | TEXAS CHRISTIAN UNIVERSITY . .8,661,222
17305AB@1 . Long Bond Replication 1. Bond Forward 97670M-A*~7 . | WISCONSIN GAS LLC .... .7,287,966
17305AB@1 . Long Bond Replication 1. Bond Forward F8568@-AD-1 . | SONEPAR SA .......... 12,668,902
173054881 .... Long Bond Replication ... 1. Bond Foruard ... G0646#-AN-9 . | ASSOCIATED BRITISH FOODS PLC .. ....986,395
17305AB81 ... Long Bond Replication ... 1. Bond Foruard ... G20446-BA-2 . | COMPASS GROUP PLC G .. .... 7,863,760
173054881 .... Long Bond Replication ... 1. Bond Foruard ... G2978#-AE-3 . | ELECTRICITY SUPPLY BOARD .... 1.6 .. ...16,500,000 ... 16,556,517
17305881 ... Long Bond Replication ... 1. Bond Foruard ... G5147*-AC-0 . | JOHNSON MATTHEY PLC .. 1.6 .. ...13,000,000 ... 12,537,522
173054881 .... Long Bond Replication ... 1. Bond Foruard ... N14928-AE-6 . | BOSKALIS FINANCE BV . 2B ... ....8,000,000 ... 7,946,398
17305AB81 ... Long Bond Replication ... 1. Bond Foruard ... N7338@-AC-5 . | RED ELECTRICA FINANCE B.V. 1.6 .. ....4,060,708
173054881 .... Long Bond Replication ... 1. Bond Foruard ... 03393*-AH-4 . | ELECTRANET PTY LTD .... 2,920,341
17305881 ... Long Bond Replication ... 1. Bond Foruard ... 03971@-AA-7 . | GPT RE LTD ... 1,246,674
17305AB@1 . Long Bond Replication 1. Bond Forward 06235#-AL-6 . | MIRVAC GROUP FINANCE LTD . . 9,645,461
17305AB@1 . Long Bond Replication 1. Bond Forward 08773@-AE-8 . | STOCKLAND TRUST MANAGEMENT LTD .... 11,237,194
17305AB@1 . Long Bond Replication 1. Bond Forward 08773@-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD .... 23,022,476
17305AB81 ... Long Bond Replication ... 1. Bond Foruard ... (G98508-AC-7 . | YORKSHIRE WATER SERVICES BRADFORD . ....296,618
173054881 .... Long Bond Replication ... 1. Bond Foruard ... G98508-AC-7 . | YORKSHIRE WATER SERVICES BRADFORD [ 1.G .. .... 1,200,000 ....1,186,470
17305AB@1 . Long Bond Replication 1. . Bond Forward . | G9850@-AC-7 . | YORKSHIRE WATER SERVICES BRADFORD |1.G . .5,100,000 |.. . 5,042,500
949746K*1 . Long Bond Replication 1. 250,000,000 .260,579,689 ..182,422,109 |07/06/2021 07/07/2023 Bond Forward ..(67,556,489) | 002056-AB-3 . | APT PIPELINES LTD . 2.BFE 16,146,202 |.. 15,820,217
949746K*1 Long Bond Replication 1. Bond Forward 04015C-AA-6 . | ARES FINANCE CO LLC .. 2.AFE . 3,364,526 |.. .3,173,742
949746K*1 . Long Bond Replication 1. Bond Forward 07274N-AW-3 . | BAYER US FINANCE |1 LLC 2.BFE 1,436,194 |.. . 1,419,086
949746K*1 Long Bond Replication 1. Bond Forward 07274N-AW-3 . | BAYER US FINANCE I1 LLC .. 2B FE ..99,048 |..
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 07274N-AW-3 . | BAYER US FINANCE 11 ....306, 191
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 07274N-AW-3 . | BAYER US FINANCE 11 .... 1,337,146
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 07274N-AW-3 . | BAYER US FINANCE 11
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 07274N-AW-3 . | BAYER US FINANCE 11
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 07274N-AW-3 . | BAYER US FINANCE 11
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 07274N-AX-1 . | BAYER US FINANCE 11 .
949746K*1 ... Long Bond Replication ... 1.6 Bond Foruard ... 09659W-2D-5 . | BNP PARIBAS SA . ....959,160
949746K*1 ... Long Bond Replication ... 1.6 Bond Foruard ... 09659W-2G-8 . | BNP PARIBAS SA 1. ....800,000 .790,888
949746K*1 . Long Bond Replication 1.6 Bond Forward 09659W-2L-7 . | BNP PARIBAS SA 1. .575,000 |.. .528,069
949746K*1 Long Bond Replication 1.6 Bond Forward 111013-AL-2 . | SKY PLC ... 1. .2,848,216 |.. .2,79%,967
949746K*1 ... Long Bond Replication ... 1.6 Bond Foruard ... 125094-AQ-5 . | CDP FINANCIAL INC ... .| 1.AFE .. .... 3,698,000 .... 3,628,960
CHEVRON PHILLIPS CHEMICAL CO LLC /

949746K*1 ... Long Bond Replication ... 1.6 Bond Foruard ... 166754-All-1 . |oeeeeeeeeee 1.6 FE ... .... 1,509,938 .... 1,609,552
949746K*1 Long Bond Replication 1.6 Bond Forward 2027A0-KB-4 . | COMMONWEALTH BANK OF AUSTRALIA 1.0 FE .1,049,893 |.. .1,032,528
949746K*1 . Long Bond Replication 1.6 Bond Forward 23320P-AF-7 . | DNB BANK ASA 1.6 FE .6,600,000 |.. . 5,927,652
949746K*1 Long Bond Replication 1.6 Bond Forward 233851-BJ-2 . | DAIMLER FINANCE NORTH AMERICA LLC [1.G FE .1,847,345 |.. .1,811,761
949746K*1 . Long Bond Replication 1.6 Bond Forward 26867L-AL-4 . [EMD FINANCE LLC .....oevvvrennnnnnnnnns 1.6 FE . 4,843,822 |.. . 4,707,362
949746K*1 Long Bond Replication 1.6 Bond Forward 26884T-AL-6 . | ERAC USA FINANCE LLC 2.AFE .3,153,673 |.. .3,086,843
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 26884T-AL-6 . | ERAC USA FINANCE LLC ... 2.AFE ... ... 1,274,670 ... 1,249,436




clL’soIs

SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CusIP Description Description Value Fair Value
949746K*1 .......... Long Bond Replication ................ 1.6 o o e e | [ Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 40139L-AF-0 . | GUARDIAN LIFE GLOBAL FUNDING ...... TBFE coi o 474,884 |............... 463,391
949746K*1 .......... Long Bond Replication .........ceeeees 1.6 i ferr [ [ | e | s Bond Forward .........ccoeevviiviinnnns foovrnnniininiiiiiins e 44891A-BN-6 . [HYUNDAI CAPITAL AMERICA ............. 2AFE (oo e 4,945,229 |............ 4,540,833
JACKSON NATIONAL LIFE GLOBAL FUNDI
949746K*1 ... Long Bond Replication ... Bond Forward ... 46849L-TC-5 . [ooevenieiiiiiiiiiieiieneneee [ L FE i o 1,499,036 |......cceen.. 1,422,210
949746K*1 . Long Bond Replication Bond Forward 500631-AT-3 . | KOREA ELECTRIC POWER CORP .948,899 |.. .923,875
949746K*1 ... Long Bond Replication ... Bond Foruard ... 501955-AA-6 . |LG CHEM LTD . ... 1,749,252 1,702,120
949746K*1 ... Long Bond Replication ... Bond Foruard ... 57629W-CE-8 . | MASSMUTUAL GLOBAL FUNDING I1 ...... 1B FE .. .... 1,049,045 ... 1,026,732
949746K*1 ... Long Bond Replication ... Bond Foruard ... 576200-CG-3 . | MASSMUTUAL GLOBAL FUNDING I1 ...... 1BFE .. .... 1,199,366 .... 1,158,648
949746K*1 ... Long Bond Replication ... Bond Foruard ... 59833C-AA-0 . | MIDWEST CONNECTOR CAPITAL COMPANY (2.B FE .. .... 3,598,463 . 3,536,856
949746K*1 ... Long Bond Replication ... Bond Foruard ... 60688X-AG-5 . [MIZUHO BANK LTD .......eevvvvnnnnnnnnns 1.FFE .. . ....982,210
949746K*1 Long Bond Replication Bond Forward 60688X-AU-4 . [ MIZUHO BANK LTD ......evvvvvnnnnnnnnnns TEFE o o 1,699,318 |............ 1,541,088
MONDELEZ INTERNATIONAL HOLDINGS NE
949746K*1 Long Bond Replication Bond Forward B0920L-AF-1 . [oeeeeieiiiiiiieiieinveinceinneineen [ 2B FE e [ 949,617 e 913,663
949746K*1 ... Long Bond Replication ... Bond Foruard ... 693483-AH-2 . | POSCO HOLDINGS INC . ....861,480
949746K*1 ... Long Bond Replication ... Bond Foruard ... 709599-BF-0 . | PENSKE TRUCK LEASING CO LP . .. [2.BFE ..
949746K*1 ... Long Bond Replication ... Bond Foruard ... 74256L-AU-3 . | PRINCIPAL LIFE GLOBAL FUNDING Il . [1.E FE ..
949746K*1 ... Long Bond Replication ... Bond Foruard ... 74256L-EE-5 . | PRINCIPAL LIFE GLOBAL FUNDING Il . [1.E FE .. .... 1,699,372
949746K*1 ... Long Bond Replication ... Bond Foruard ... 74368C-AP-9 . | PROTECTIVE LIFE GLOBAL FUNDING .... [1.D FE .. ...800,000
949746K*1 . Long Bond Replication Bond Forward 74977R-DF-8 . | COOPERATIEVE RABOBANK UA ... 1.6 FE .799,487 |..
949746K*1 ... Long Bond Replication ... Bond Foruard ... 74977R-DF-8 . | COOPERATIEVE RABOBANK UA ... TGFE o | ....649,515 .628,622
RECKITT BENCKISER TREASURY S
949746K*1 .......... Long Bond Replication Bond Forward 756250-AD-1 . TGFE o o 1,099,787 |..oevvennes 1,071,367
949746K*1 ... Long Bond Replication ... Bond Foruard ... 756250-AE-9 . 1.6 FE ... ....2,846,150 .2,681,993
949746K*1 ... Long Bond Replication ... Bond Foruard ... 771196-BK-7 . | ROCHE HOLDINGS INC ... 1.CFE ... . 747,510 ....710,738
949746K*1 .......... Long Bond Replication Bond Forward 771196-BL-5 . | ROCHE HOLDINGS INC ........cvvvvvnnns TCFE s foreis 1,344,095 |.....oeeens 1,263,074
ROCHESTER GAS AND ELECTRIC CORPORA
949746K*1 . Long Bond Replication Bond Forward 771367-CD-9 . |.. 1.F FE 749,331 |..
949746K*1 ... Long Bond Replication ... Bond Foruard ... 784620-AE-9 . | SP POWERASSETS LTD ... .. [1.BFE ... .... 2,498,336
SCENTRE GROUP TRUST 1 / SCENTRE GR
949746K*1 ... Long Bond Replication ... Bond Foruard ... 806213-AD-6 . 1.FFE ... ... 1,208,918
949746K*1 ... Long Bond Replication ... Bond Foruard ... 80622G-AC-8 . | SCENTRE MGMT LTD/RE1 LTD . .. [1.FFE ... .... 1,346,101
949746K*1 ... Long Bond Replication ... Bond Foruard ... 82620K-AE-3 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE ... ....799,593 .
949746K*1 Long Bond Replication Bond Forward 82620K-AL-7 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE .249,738 |.. .232,323
949746K*1 . Long Bond Replication Bond Forward 82620K-AS-2 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE 01,399,792 |.. . 1,370,866
949746K*1 Long Bond Replication Bond Forward 82620K-AU-7 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE . 1,399,433 |.. . 1,344,252
949746K*1 ... Long Bond Replication ... Bond Foruard ... 86563V-AT-6 . | SUMITOMO MITSUI TRUST BANK LTD .... [1.F FE ... ....2,298,616 ... 2,090,355
949746K*1 ... Long Bond Replication ... Bond Foruard ... 88032-AL-0 . | TENCENT HOLDINGS LTD 1.EFE ... .... 1,749,966 ... 1,719,130
949746K*1 ... Long Bond Replication ... Bond Foruard ... 902613-AC-2 . | UBS GROUP AG 1.6 FE ... ... 2,200,000 ... 1,931,842
949746K*1 .......... Long Bond Replication Bond Forward 90351D-AF-4 . | UBS GROUP FUNDING JERSEY LTD ...... TGFE o o 49,701 ool 427,653
VOLKSWAGEN GROUP OF AMERICA FINANC
949746K*1 ... Long Bond Replication ... Bond Foruard ... 928668-BA-9 . .... 1,349,363 .... 1,304,195
949746K*1 .......... Long Bond Replication Bond Forward 92890H-AC-6 . [-oeeeeeeeeeeeeieieieeeesesesesessneeenn [ A FE i [ 4,497,259 |....ovvnenes 4,262,670
949746K*1 ... Long Bond Replication ... Bond Foruard ... 980236-AM-5 . | WOODSIDE FINANCE LTD .... 1,949,850 ... 1,898,754
949746K*1 Long Bond Replication Bond Forward 02401@-AF-6 . | AVERICAN ASSETS TRUST LP . .7,500,000 |.. . 7,126,466
949746K*1 . Long Bond Replication Bond Forward 05279#-AG-4 . | AUTOLIV ASP INC ... .2,000,000 |.. 1,971,671
949746K*1 Long Bond Replication Bond Forward 07132¢#-AE-2 . | BATTELLE MEMORIAL INSTITUTE .2,000,000 |.. 1,972,520
949746K*1 .. Long Bond Replication Bond Foruard . 27731#-AF-2 . | EASTGROUP PROPERTIES INC . .3,800,000 |.. . 3,629,583
FOOTBALL CLUB TERM NOTES 203!
949746K*1 .......... Long Bond Replication ................ 1.6 i o [ e | [ Bond Forward ........coeeeeiiiiiiiiiiins forvnnnnniniiiiiiiiiiiins Joeiiiiiiieeee 34489%-AA-T . [oeeiiiiiiiiiiieeeiinn [ LEFE i [ 1,500,000 |............ 1,481,548
FOOTBALL CLUB TERM NOTES 2032 TRUS
949746K*1 .......... Long Bond Replication ................ 1.6 o o Joeieeee e | e [, Bond Forward .........ccceeeeeiiiiiiiies foeviinnnnnnnnniiiiiinns Joiiiiiiiiiiiiiiieees 34502%-AA-0 . [.iiiiiiiiiii TFFE oo Lo 800,000 |......ceeeuenes 779,89
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FOOTBALL CLUB TERM NOTES 2032-A TR
949746K*1 Long Bond Replication 1. Bond Forward 345020-AA-8 . |.. .1,300,000 |.. 1,277,267
949746K*1 . Long Bond Replication 1. Bond Forward 40624@-AW-0 . | HALLMARK CARDS INC .5,000,000 |.. . 4,929,793
949746K*1 Long Bond Replication 1. Bond Forward 41242*-BE-1 . | HARDWOOD FUNDING LLC . .200,000 |.. .196,033
949746K*1 . Long Bond Replication 1. Bond Forward 42241@-AD-1 . | HEARST COMMUNICATIONS INC .2,500,000 |.. . 2,505,450
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 422416-AE-9 . | HEARST COMMUNICATIONS INC ... ....3,000,000 .... 2,965,239
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 450319-A#-5 . | ITC MIDWEST LLC .... 253,792 ....248,241
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 45167R-B*-4 . | IDEX CORPORATION ... ....5,100,000
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 461127-F*-8 . | INTERTEK FINANCE PLC ... ... 3,000,000
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 46361*-BE-5 . | THE IRVINE COMPANY LLC . 1. ....8,000,000
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 46659%-AA-5 . | JM FAMILY ENTERPRISES INC .......... 2B . ... 4,400,000
949746K*1 Long Bond Replication 1. Bond Forward 553530-B#-2 . | MSC INDUSTRIAL DIRECT CO INC .2,500,000 |.. . 2,449,614
949746K*1 . Long Bond Replication 1. Bond Forward 56081#-AX-8 . | MAJOR LEAGUE BASEBALL TRUST .2,600,000 |.. . 2,526,811
949746K*1 Long Bond Replication 1. Bond Forward 59450#-AD-9 . [ MICHIGAN GAS UTILTIES CORP ......... .1,600,000 |.. . 1,534,330
949746K*1 .. Long Bond Replication 1. Bond Foruard . 60402#-AD-6 . | MINNESOTA ENERGY RESOURCES CORP ... .1,300,000 |.. . 1,246,643
NATIONAL BASKETBALL ASSOCIATION IN
949746K*1 Long Bond Replication 1. Bond Forward 63486*—AB=7 . |.eeeiiiiiiiiiiii TGFE coiii o 6,000,000 |............ 5,776,643
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 74170*-AD-1 . | PRIME PROPERTY FUND LLC 1.F ... .... 1,300,000 .... 1,264,554
949746K*1 . Long Bond Replication 1. Bond Forward 74170*-AG-4 . |PRIME PROPERTY FUND LLC .. 1.F. .6,700,000 |.. .6,215,163
949746K*1 Long Bond Replication 1. Bond Forward 74170*-AL-3 . | PRIME PROPERTY FUND LLC 1.F. .900,000 |.. .856,160
949746K*1 . Long Bond Replication 1. Bond Forward 74264*-AC-0 . | PRISA LHC LLC . 1.F. .200,000 |.. .193,289
949746K*1 .. Long Bond Replication 1. Bond Foruard . 74264*-AC-0 . | PRISA LHC LLC . 1.F. .300,000 |.. .289,934
949746K*1 Long Bond Replication 1. Bond Forward TAA0*-AC8 . [ [ 20 e [ 14,000,000 |........... 13,025,520
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 74986@-BB-6 . | RREEF AMERICA REIT |1 INC .. ....1,000,000 ....875,577
949746K*1 Long Bond Replication 1. Bond Forward 77519@-AP-5 . | ROGERS GROUP INC B. .1,200,000 |.. 1,176,514
949746K*1 . Long Bond Replication 1. Bond Forward 81725T-F#-2 . | SENSIENT TECHNOLOGIES CORPORATION (2.B . .2,000,000 |.. . 1,956,863
949746K*1 Long Bond Replication 1. Bond Forward 83569C-A*-3 . | SONOVA HOLDING AG A .4,000,000 |.. .3,843,378
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 864680-AG-7 . | SUEZ WATER RESOURCES LLC .... 1.F ... ....601,009
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 864680-AH-5 . | SUEZ WATER RESOURCES LLC . 1.F ...
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 87305N-A#-5 . | TTX COMPANY .| LF L
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 88250#-AA-7 . | TEXAS NEW MEXICO POWER COMPANY .... [1.F ...
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 941848-D*-1 . | WATERS CORPORATION .....vvvvvvvvnnnnnn [2.B oo o 1,100,000
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 97786#-AK-8 . | WOLSELEY CAPITAL INC ... .... 1,500,000
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 97786#-AN-2 . | WOLSELEY CAPITAL INC ... .
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 98478*-AV-9 . | YANKEE GAS SERVICES CO . 1.F ..
949746K*1 . Long Bond Replication 1. Bond Forward FO164#-AC-6 . | AIR LIQUIDE FINANCE .. 1.6.
949746K*1 Long Bond Replication 1. Bond Forward FO164#-AD-4 . [ AIR LIQUIDE FINANCE 1.6.
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... F85686-AD-1 . | SONEPAR SA |2.A ....5,000,000 .... 4,872,655
ANGLIAN WATER SERVICES FINANCING P
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... G03698-Al-6 . 500,000 ....477,214
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... G7332#-AG-8 . | RRPF ENGINE LEASING LIMITED ....2,000,000
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... N7338@-AC-5 . | RED ELECTRICA FINANCE B.V. ....1,000,000
949746K*1 Long Bond Replication 1. Bond Forward 03917#-AA-2 . | FLINDERS PORT HOLDINGS . .800,000 |.. .782,618
949746K*1 . Long Bond Replication 1. Bond Forward 03958@-AJ-5 . | GAIF BOND ISSUER PTY LTD ... 1.6 FE .5,500,000 |.. .5,321,478
949746K*1 Long Bond Replication 1. Bond Forward 08773@-AE-8 . | STOCKLAND TRUST MANAGEMENT LTD .... [ 1.G FE .1,200,000 |.. . 1,152,533
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 08773@-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD .... [1.G FE .. ....2,600,000 .... 2,453,215
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... R2284#-AA-8 . | STATNETT SF 1. ....4,000,000 .... 3,889,373
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 826200-AD-9 . | SIEMENS FINANCIERINGSMAT . .1 .... 2,998,588 .... 3,162,420
949746K*1 ... Long Bond Replication ... 1. Bond Foruard ... 88228*-AB-7 . | TEXAS CHRISTIAN UNIVERSITY ......... . ....7,000,000
949746K*1 . Long Bond Replication 1. . R Bond Forward . |Q9194@-AC-1 . | TRANSPOIER NEW ZEALAND LIMITED 1.0 .. .800,000 |.. .778,458
94978*BJ9 . Long Bond Replication 1. 250,000,000 .270,248,550 ..188,899,445 |08/09/2021 11/28/2023 Bond Forward . (67,447,090) | 00913R-AD-8 . | AIR LIQUIDE FINANCE SA . 1,747,514 |.. . 1,627,563
94978*BJ9 ... Long Bond Replication ... 1.6 oo o Joeeieeiieieieens o | e [, Bond Foruard ... 05523U-AP-5 . | BAE SYSTEMS HOLDINGS INC . ... 2,491,230 ... 2,424,400
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94978*BJ9 .......... Long Bond Replication O S (N [N Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 05565E-AT-2 . | BMI US CAPITAL LLC ...oevvevvvnnaanes TEFE o o 1,147,256 |............ 1,096,629
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 05565E-AY-1 . [ BMIW US CAPITAL LLC ... .... 2,249,044 ....2,163,398
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 05583J-AH-5 . | BPCE SA ... 3,500,000 ... 3,144,610
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 07274N-AJ-2 . | BAYER US FINANCE I1 LLC .. ....849,355
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 114259-AN-4 . | BROOKLYN UNION GAS CO . ....610,525
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 114250-AN-4 . | BROOKLYN UNION GAS CO ..........eee.
94978*BJ9 . Long Bond Replication .G Bond Forward 166754-AS-0 . | CHEVRON PHILLIPS CHEMICAL COMPANY
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 2027A0-HY-8 . | COMMONWEALTH BANK OF AUSTRALIA ....
CREDIT AGRICOLE SA (LONDON BRANCH)
94978*BJ9 Long Bond Replication .G Bond Forward 225350-AG-2 . [eeeeeieeiiee TGFE o e 1,050,000
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 233851-BI-3 . | DAIMLER FINANCE NORTH AMERICA LLC [1.G FE .. 2,748,938
94978*BJ9 . Long Bond Replication .G Bond Forward 233851-CU-6 . | DAIMLER FINANCE NORTH AMERICA LLC [1.G FE .2,545,911 |.. . 2,435,454
94978*BJ9 . Long Bond Replication .G Bond Forward 233851-DF-8 . | DAIMLER FINANCE NORTH AMERICA LLC |[1.G FE .1,250,000 |.. 1,199,313
94978*BJ9 . Long Bond Replication .G Bond Forward 233851-DX-9 . | DAIMLER FINANCE NORTH AMERICA LLC [1.G FE . 1,549,336 |.. 1,610,119
94978*BJ9 . Long Bond Replication .G Bond Forward 20248H-AA-1 . | EMPOWER FINANCE 2020 LP 1.F FE .850,000 |.. .724,464
94978*BJ9 . Long Bond Replication .G Bond Forward 30138Q-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE 1,011,140
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 30138Q-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE .. ....674,093
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 30138Q-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [1.F FE ...
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 301380-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE ... . s .
94978*BJ9 Long Bond Replication ................ 1. G Bond Forward 456837-AU-7 . | ING GROEP NV ....cooeeeiiiiiiiiiiinnn TGFE o o 2,474,091 |......oeeee 2,256,656
INTERNATIONAL FLAVORS AND
94978*BJ9 Long Bond Replication ................ 1.6 Bond Forward 459506-AN-1 . [FRAGRANCES, INC .........evvummmnunnnnnns 2.0FE i e 1,600,000 |............ 1,431,024
JACKSON NATIONAL LIFE GLOBAL FUNDI
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 46849L-SS-1 . .... 1,549,864 .... 1,519,698
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 55608J-AR-9 . | MACQUARIE GROUP LTD .. . ... 3,000,000 ....2,676,930
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 57620W-CH-1 . | MASSMUTUAL GLOBAL FUNDING 11 ...... 1BFE .. ....678,013
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 62954-AD-7 . | NTT FINANCE CORP ..........ccoeeeernns FFE .. . 3,626,364
NEW YORK STATE ELECTRIC & GAS CORP
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 649840-C0-6 . .... 1,595,345 1,525,888
94978*BJ9 . Long Bond Replication 1.6. Bond Forward 693483-AE-9 . | POSCO HOLDINGS INC .1,996,905 |.. .1,944,040
94978*BJ9 . Long Bond Replication 1.G. Bond Forward 6944PL-20-0 . |PACIFIC LIFE GLOBAL FUNDING 11 ... .3,748,972 |.. .3,185,775
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 709599-Al-4 . | PENSKE TRUCK LEASING COMPANY LP / 584,454 ....512,363
PENSKE TRUCK LEASING CO LP / PTL F
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 709599-BL-7 . ... 2,447,925 .2,201,595
94978*BJ9 . Long Bond Replication 1.G. Bond Forward 806851-AJ-0 . | SCHLUMBERGER HOLDINGS CORP . .849,777 |.. .843,370
94978*BJ9 . Long Bond Replication 1.6. Bond Forward 817826-AD-2 . | 7-ELEVEN INC . 4,639,793 |.. . 3,957,987
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 82620K-BE-2 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE .. ....8,690,885 7,405,614
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 83368R-AT-9 . | SOCIETE GENERALE SA ...............ee. 2BFE .. .... 1,049,858 . 1,024,433
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 87089N-AA-8 . | SIWISS RE FINANCE (LUXEMBOURG) SA . [1.F FE .. 400,000 ....375,000
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 984851-AD-7 . | YARA INTERNATIONAL ASA ... ....986,985
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 984851-AD-7 . | YARA INTERNATIONAL ASA ...
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 984851-AF-2 . | YARA INTERNATIONAL ASA ...........ce. [2.BFE weiiiiiiiiiiiiiiiiiiins [ 2,871,682
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 03028P-C@-3 . | AVERICAN TRANSMISSION COMPANY ... [1.F oo [ 2,500,000
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 031100-M*-8 . | AMETEK INC ....9,000,000
94978*BJ9 . Long Bond Replication 1.G. Bond Forward 116794-B*-8 . | BRUKER CORPORATION ... .900,000 |..
94978*BJ9 . Long Bond Replication 1.6. Bond Forward 147528-G*-8 . | CASEYS GENERAL STORES INC ... .2,750,000 |..
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 151895-D*-7 . | CENTERPOINT PROPERTIES TRUST ....... [1.G FE .. .... 1,300,000 1,254,673
CLARION LION PROPERTIES FUND HOLDI
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 18055#-AX-0 . ....1,000,000 ....942,859
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 185508-C*-7 . | CLECO POWER LLC . A ....3,000,000
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Foruard ... 311900-A#-1 . | FASTENAL COMPANY ... 1.F ... ... 3,300,000
94978*BJ9 ... Long Bond Replication ... 1.6 ... Bond Forvard ... 311900-B@-2 . | FASTENAL COMPANY ... 1.F ... ....4,800,000 .... 4,506,651
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FOOTBALL CLUB TERM NOTES 2020-XI T
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 344906-AC-8 . ....2,400,000 ....2,263,003
94978*BJ9 .......... Long Bond Replication .........ceeeees G [ [ e | e | e Bond Forward .......ccoeeeeiiiiiiiiiinns fornnnnnnininiiiniiiiiins Jeeieieiiiiie 344908-AH-7 . |.oeeeeeeiieiieieeeeseeeeeeenesssennnn [ LFFE o [ 500,000 [..evvvvvvnnnnns 471,459
94978*BJ9 .......... Long Bond Replication .........ceeeees G [ [ e | e | e Bond Forward .........ccoeevvviviinnnns foovrnnniininiiiiiiins e 34502%-AB-8 . [....eeeeriiiiiiiiiiiiciieeeee [ LFFE e [ 1,900,000 |............ 1,817,415
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 345028-AB-6 . . 600,000 ....584,012
94978*BJ9 . Long Bond Replication .G Bond Forward 353514-E*-9 . | FRANKLIN ELECTRIC CO INC . 2.A ... 11,800,000 |.. 11,620,306
94978*BJ9 . Long Bond Replication .G Bond Forward 41242%-AY-8 . | HARDWOOD FUNDING LLC 1.6 FE .1,700,000 |.. .1,626,918
94978*BJ9 . Long Bond Replication .G Bond Forward 41242*-BF-8 . | HARDWOOD FUNDING LLC ... 1.6 FE .500,000 |.. .482,290
94978*BJ9 . Long Bond Replication .G Bond Forward 422416-AH-2 . | HEARST COMMUNICATIONS INC 1.6. .5,053,000 |.. . 4,799,336
94978*BJ9 . Long Bond Replication .G Bond Forward 461127-E#-5 . | INTERTEK FINANCE PLC ... 2.A. .7,000,000 |.. .6,840,366
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 49427R-A#-9 . | KILROY REALTY LP 2B . ....2,000,000 .... 1,830,770
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 49427R-B@-0 . |KILROY REALTY LP .. ....600,000 .571,968
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 537008-C*-3 . | LITTELFUSE INC ....800,000 776,171
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 56081#-AY-6 . | MAJOR LEAGUE BASEBALL TRUST ....900,000 .860,240
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST ...600,000 .569,672
94978*BJ9 Long Bond Replication .G Bond Forward 56081#-BQ-2 . | MAJOR LEAGUE BASEBALL TRUST 400,000 [...eevvevennnes 383,557
NATIONAL BASKETBALL ASSOCIATION IN
94978*BJ9 Long Bond Replication .G Bond Forward 63486*-AA-9 . |.oeeiiiiiii TGFE coiii o 1,000,000 |.cccnnnnnnnnn 979,707
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 720186-E#-8 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . ....1,000,000
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . ....2,000,000
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 720186-F*-1 . | PIEDMONT NATURAL GAS COMPANY INC . [2.A . .... 4,050,311
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 74170*-AE-9 . | PRIME PROPERTY FUND LLC ............. [1.F e [ 2,300,000
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 76169*-AA-5 . | REXFORD INDUSTRIAL REALTY INC ..... [2.A FE ooiiiiiiiiiiiiiins [ 6,500,000
94978*BJ9 . Long Bond Replication .G Bond Forward 786584-A#-9 . | SAFRAN ............. .1,000,000 |..
94978*BJ9 . Long Bond Replication .G Bond Forward 806407-D#-6 . |HENRY SCHEIN INC 13,600,000 |..
94978*BJ9 . Long Bond Replication .G Bond Forward 806407-F*-8 . | HENRY SCHEIN INC ... .5,200,000 |.. . 4,403,252
94978*BJ9 . Long Bond Replication .G Bond Forward 81725T-G#-1 . | SENSIENT TECHNOLOGIES CORPORATION .2,000,000 |.. .1,959,104
94978*BJ9 . Long Bond Replication .G Bond Forward 82104#-AJ-8 . | SHEETZ INC .2,600,000 |.. . 2,533,873
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 84857€-AD-8 . | SPIRE MISSOURI INC ... .... 1,250,000 ... 1,123,624
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 84858#-AD-5 . | SPIRE ALABAMA INC .... .... 1,500,000 .... 1,350,956
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 87305N-B#-4 . | TTX COMPANY R I .. ....5,000,000 .... 4,429,108
94978*BJ9 Long Bond Replication .G Bond Forward 87318*-AA-2 . | TWE USA PARTNERSHIP ............eeee. 2BFE o 3,300,000 |........... 3,140,448
UNITED ENERGY DISTRIBUTION PTY LTD
94978*BJ9 Long Bond Replication .G Bond Forward 910200-B#-3 . |.eeeeiiiiiiiiii 16 e 11,900,000 |........... 11,497,870
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 910637-U*-6 . | THE UNITED ILLUMINATING COMPANY .. [1.G .. ....2,600,000 ....2,513,428
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 941848-E#-6 . | WATERS CORPORATION ... 2,400,000 .... 2,267,059
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 941848-F@-7 . | WATERS CORPORATION .... 1,400,000
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 97786#-AM-4 . | WOLSELEY CAPITAL INC ...
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... C0104e-AC-4 . | AIRBUS CANADA LP ...
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... C0104@-AD-2 . | AIRBUS CANADA LP ...
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... C1465%-AL=7 . | CGI GROUP INC .......cevvvvrvrunnnnnnnns A
94978*BJ9 . Long Bond Replication .G Bond Forward G0646#-AN-9 . | ASSOCIATED BRITISH FOODS PLC 1.F. .
94978*BJ9 . Long Bond Replication .G Bond Forward G73346-AA-1 . | RRPF ENGINE LEASING LIMITED 2.CFE .1,000,000 |..
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... G7334@-AZ-6 . | RRPF ENGINE LEASING LTD .. [2.CFE .. ....1,000,000
THAMES WATER UTILITIES CAYMAN FIN
94978*BJ9 .......... Long Bond Replication ................ O R (N [N Bond Forward GB781#-AB-3 . |.eeeeiieiiiiiiiiiiii 2B i 400,000
THAMES WATER UTILITIES CAYMAN FINA
94978*BJ9 .......... Long Bond Replication ................ B RN ISR ISR IR IRTTTPPRRPTRTUI EPPTOTPPRRN Bond Forward GB781#-AB-3 . [.eevuurirniernnieriiieniieinieninneiinnens [ 2B e [ 400,000
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... N2319@-AA-3 . | CORBION NV ....4,000,000
94978*BJ9 .......... |Long Bond Replication ... LG Bond Foruard ... Q1297#-AM-0 . | CSL FINANCE PTY LTD .. .. ... 2,300,000 ....2,008,758
94978*BJ9 .......... Long Bond Replication ....ccocoeveeees LG e o e | eeeeeeeiiiieeeeees | eeeeeeiiiii, Bond Forward ........ccooeeeiiiiiiiiinss fovuvvnnnnnniniiiiiiiiins Joviiiiiiiiiiiiiiieeens 03080#-AA-3 . [DWPF FINANCE PTY LTD .....oooeeeeeeee [P o Lo 800,000 J...evvvvennnes 738,281
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94978*BJ9 .......... Long Bond Replication O S (N [N Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 03189*-AK-5 . | DEXUS FUNDS MANAGEMENT LTD ......... 16 e 2,500,000 |............ 2,265,581
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 03629#-AP-8 . | ETSA UTILITIES FINANCE PTY LTD ... ....1,700,000 .... 1,590,739
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 141781-AE-4 . | CARGILL INC ...oevvvvveiviiiiiieneeeeenn [ LR FE o s 2,007,681 ....2,194,160
94978*BJ9 ... Long Bond Replication ... .G Bond Foruard ... 141781-AE-4 . | CARGILL INC .... 2,606,536 ... 2,726,244
94978*BJ9 ... Long Bond Replication ... LG Bond Foruard ... 402740-AB-0 . | GULFSTREAM NATURAL GAS .... 5,999,297 ....6,051,060
BROOKF IELD POWER NEW YORK FINANCE

94978*BJ9 ... Long Bond Replication ... Bond Foruard ... 11283#-AB-7 . ... 2,500,000 .... 2,565,032

94978*BJ9 .
94978*BJ9 .
94978*BJ9 ...

94978*BJ9 ...

94978*BJ9

94978*BJ9

94978*BJ9

94978*BJ9

94978*BJ9

94978*BJ9

94978*BJ9

94978*BJ9

94978*BJ9 ...
94978*BJ9 ...
94978*BJ9 ...
94978*BJ9 ...
94978*BJ9 ...
94978*BJ9 ...

17305AB#9 ...

17305AB#9

17305AB#9 ...

17305AB#9

17305AB#9

17305AB#9

17305AB#9

17305AB#9

06051AA#9 ...
06051AA#9

06051AA#9 ...

. [Replication ..

. [Replication ..

. [Replication ..

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

Long Bond Replication ...

Long Bond Replication

Long Bond Replication

Long Bond Replication

Long Bond Replication

Long Bond Replication

Long Bond Replication

Long Bond Replication

Long Bond Replication

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

Long Bond Replication ...
Structured Credit fixed Bond

Structured Credi
Replication
Structured Credit

Structured Credit
Replication
Structured Credit
Replication
Structured Credit
Replication
Structured Credit
Replication
Structured Credit
Replication
Structured Credit

Structured Credit
Replication
Structured Credit

fixed Bond

. [Replication

o oo o

... 100,000,000 |...

... 107,070,000 |...

...88,694,858

Bond Forward
Bond Forward
Bond Foruard ...

Bond Foruard ...

Bond Forward

Bond Forward

Bond Forward

Bond Forward

Bond Forward

Bond Forward

Bond Forward

Bond Forward

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

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Interest

Rate Swap ....

Rate Swap

Rate Swap ....

Rate Swap
Rate Swap
Rate Swap
Rate Swap

Rate Swap

Rate Swap ....

Rate Swap

Rate Swap ....

.... (15,375,776)

450319-B*-8 .
461127-C6-9 .
61201#-AA-3 .

64079*-AD-4 .
64079*-AD-4 .
64079*-AD-4 .
64079*-AD-4 .
64079*-AD-4 .
64079*-AD-4 .
64079*-AD-4 .
64079*-AD-4 .
64079*-AD-4 .

64079*-AD-4 .
G2978#-AE-3 .
G2978#-AE-3 .
G98508-AC-7 .
3733IN-AN-1 .
40139L-BA-0 .

00141Y-AA-3 .

26246G-AA-1 .

55281F-AP-5 .

67098U-AN-5 .

70017K-AL-3 .

70017K-AQ-2 .

81880X-AL-6 .

83012D-AF-0 .

00120D-AA-4 .

00120D-AC-0 .

12570L-AA-6 .

ITC MIDWEST LLC .
INTERTEK FINANCE PLC ...
MONTANA DAKOTA UTILITIES CO
NEPTUNE REGIONAL TRANSMISSION
ISYSTEM LLC ...
NEPTUNE REGIO!
ISYSTEM LLC
NEPTUNE REGIONAL TRANSMISSION
ISYSTEM LLC
NEPTUNE REGIONAL TRANSMISSION
ISYSTEM LLC
NEPTUNE REGIONAL TRANSMISSION
ISYSTEM LLC
NEPTUNE REGIONAL TRANSMISSION
ISYSTEM LLC
NEPTUNE REGIONAL TRANSMISSION
ISYSTEM LLC
NEPTUNE REGIONAL TRANSMISSION
ISYSTEM LLC
NEPTUNE REGIONAL TRANSMISSION
ISYSTEM LLC
NEPTUNE REGIONAL TRANSMISSION
ISYSTEM LLC
ELECTRICITY SUPPLY BOARD .
ELECTRICITY SUPPLY BOARD
YORKSHIRE WATER SERVICES BRADFORD
GEORGIA-PACIFIC LLC
GUARDIAN LIFE GLOBAL FUNDING

AlG CLO AIGIM_21-1 ...

DRYDEN 87 CLO LTD DRSLF_2021-87A .

HCF CLO LLC MCFCL_2017-34 .
OKK HILL CREDIT PARTNERS OAK|
PARK AVENUE. INSTITUTIONAL ADVISERS
PAI. cooreereeoerereereeeeseeene
PARK_ AVENLE INSTITUTIONAL ADVISERS
PAIA worveereeseroosvereeresessseene
SHACKLETON CLO LTD SHACK_19-144 .
SIXTH STREET CLO XVI LTD SIXST_20-
64

AGL_2022-17A-A

AGL_2022-17A-B

CIFC FUNDING LTD CIFC_22-1A ...

1.FPL ...

1.FPL

1.FPL

1.FPL

1.FPL

1.FPL

1.FPL

1.FPL

...2,000,000

....582,777

............... 110,465
............... 110,465

109, 101
... 3,000,000
....3,000,000
... 1,500,000
... 129,620
... 144,652

...37,900,000

............ 9,100,000

...8,700,000
........... 16,000,000
........... 14,040,000
............ 1,080,000
........... 20,000,000
............... 250,000

...25,000,000

............ 3,400,000

... 25,250,000

.1,500,000 |..
.4,000,000 |..

. 1,436,632
. 3,961,425
... 2,090,306

............... 127,148

............... 119,979
............... 122,905
............... 121,442
............... 122,905
............... 118,516
............... 118,516

....117,083
.3,010,276
....3,010,276
.... 1,483,088

...36,905,803

............ 8,877,677

... 8,229,353
........... 15,663,651
........... 13,658,909
............ 1,018,666
........... 19,473,288
............... 243,287

...24,486,715

............ 3,273,615

... 24,797,351
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Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvveiiiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovviiinniiniins i 12570L-AC-2 . | CIFC FUNDING LTD CIFC_22-1A ........ TCFE s foreis 4,500,000 |....cevvnens 4,342,826
Structured Credit fixed Bond

06051AA#9 .......... Replication .....ocoovvvveiiiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovviviiniiniiis 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 ........ TAFE o o 8,500,000 [.....evvnnes 8,203,946
Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovvivinniiiiii v 13877J-AA-9 . | CANYON CLO LTD CANYC_2022-1 ........ TAFE o o 2,482,837 |...evvnnnns 2,439,396
Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnees foovviiiiniiiiis 13877J-AC-5 . | CANYON CLO LTD CANYC_2022-1 ........ TCFE s foreis 5,000,000 [...cevvvnnes 4,799,888
Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovviiinniiniins i 150320-AA-0 . | CEDAR FUNDING LTD CEDF_2022-15A ... | T.A FE .oviiviiiiiiiiiiiiini o 10,000,000 |............ 9,725,516
Structured Credit fixed Bond

06051AA#9 .......... Replication .....ocoovvvveiiiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovviviiniiniiis 150320-AC-6 . | CEDAR FUNDING LTD CEDF_2022-15A ... | 1.C FE ..oevviiiiiiiiiieiiiiis [oeeviiiennns 3,500,000 |............ 3,349,885
Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvveniiiiiiiinnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovvivinniiiiii v 150320-AE-2 . | CEDAR FUNDING LTD CEDF_2022-15A ... | 1.F FE ..cooiiiiiiiiiiiiiiiinnns oo 1,500,000 |.......ee.e. 1,429,828
Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnees foovviiiiniiiiis 29003W-AA-3 . [ ELMWOOD CLO 14 LTD ELM14_22-1A .... [1.AFE weiiiiiiiiiiinenens [ 10,000,000 |............ 9,772,210
Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovviiinniiniins i 29003W-AC-9 . [ELMWOOD CLO 14 LTD ELM14_22-1A .... [1.CFE .oovrreeriiriiiiiieenens [ 4,500,000 |....cevvnens 4,367,616
Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovviviiniiniiis 36321R-AA-4 . [ GALAXY CLO LTD GALXY_2022-30A ..... TAFE i e 7,500,000 |...eevvnnnes 7,358,003
Structured Credit fixed Bond

06051AA#9 .......... Replication .....ocoovvvveiiiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovvivinniiiiii v 36321R-AC-0 . [ GALAXY CLO LTD GALXY_2022-30A ..... TOFE e e 2,700,000 |...eevvenees 2,571,989
Structured Credit fixed Bond

06051AA#9 .......... Replication ..oooooeeeiiiiiiiiiiiiiiinns S O Interest Rate Swap .......ccooeviiiies Jovvvviiiiiiiiiiiiis e 55953W-AA-8 . | MAGNETITE CLO LTD MAGNE_2022-32A . [1T.AFE .ooeeiiiiiiiiiiiiiiii [ 3,000,000 [...evvvennes 2,937,114
Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovviiinniiniins i 55953i-AE-0 . [MAGNETITE CLO LTD MAGNE_2022-32A . [1.F FE ..ovvveiiviiiniiniinins [ 1,450,000 |............ 1,409,996
Structured Credit fixed Bond OAK HILL CREDIT PARTNERS 0AKC_2020-

06051AA#9 .......... [Replication .. Interest Rate Swap .... 67098M-AN-1 . 1.AFE . ...10,000,000 ....9,768,520
Structured Credi

06051AA#9 .......... Replication .....ooovvvvvevviiinincenns [ 1.0 i [ i [ | e [ Interest Rate Swap ......ooovvvvvvnens foovvivinniiiiii v 670981-AQ-4 . TCFE s foreis 5,000,000 [...cevvnnnes 4,839,521
Structured Credit fixed Bond

06051AA#9 .......... [Replication .. Interest Rate Swap .... 69689Q-AA-3 . | PALMER SQUARE CLO PLMRS_2022-1 .... [1.A FE ... ...25,000,000 ... 24,409,583
Structured Credi

06051AA#9 .......... Replication .....oooevvvvevviriivnenns [ 1.0 i [ i [ [ e [ Interest Rate Swap ......ooovvvvvvnens foovviiinniiniins i 696890-AC-9 . [PALMER SQUARE CLO PLMRS_2022-1 .... [1.CFE ..evvrreriiriiiniiieeees [ 3,700,000 |...cevvennes 3,592,684
Structured Credit fixed Bond PARK AVENUE INSTITUTIONAL ADVISERS

06051AA#9 ......ene. Replication woeeevviiiiviiiiiiiininnn [ 1.0 o [ [ e | e | e Interest Rate Swap .... 70017B-AA-7 . [CLOL ... 1.AFE . ...10,000,000 ....9,738,376
Structured Cr PARK  AVEI

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns e O R R (U s Interest Rate Swap ......ooovvvvvvnens foovviiiiniiinis v 70017B-AC-3 . [CLO L ovvviiriiiiiiiiiin e TCFE s foreis 2,500,000 |............ 2,378,990
Structured Credit fixed Bond PARK AVENUE INSTITUTIONAL ADVISERS

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnees foovviiiiniiiiis 70017B-AE-9 . [CLO L ovvviiriiiiiiiiiin i TFFE o o 1,450,000 |............ 1,377,777
Structured Credit fixed Bond REGATTA XIX FUNDING LTD REG19_22-1A

06051AA#9 .......... Replication ......cooevvveniiiiiiiinnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovviviiniiniiis T58BBE-AA-B . [.oeeeeeeriniiiiiii TAFE i e 7,500,000 f......ccee 7,275,420
Structured Credit fixed Bond REGATTA XIX FUNDING LTD REG19_22-1A

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foovviiinniiniins i T58BBE-AG-3 . [-eeeeeeerrniiiiiiiiiie e TOFE e v 3,500,000 |............ 3,399,873
Structured Credit fixed Bond

06051AA#9 .......... Replication ......cooevvvuniiiiiiinnnnnns 1.0 i o [ [ | e | s Interest Rate Swap ......ooovvvvvvnens foorviiiiniini v 83616K-AA-5 . [ SOUND POINT CLO LTD SNDPT_2022-A . [1.AFE .ovvvevviiiiiininiiiinns [ 27,500,000 |........... 26,953,237
Structured Credit fixed Bond

06051AA#9 .....eene. Replication .oeeeeeiiiiiniiiiiiininn [ 1.0 i [ i [ [ e Interest Rate Swap . 83616K-AC-1 . [ SOUND POINT CLO LTD SNDPT_2022-A . [1.C FE .. ....4,750,000 .... 4,505,945

126076RZ5 . Corporate Bond Replication 46,346,023 |01/25/2022 CD SWAP ... .667,948 |912810-RS-9 TREASURY BOND ... L 1AL 48,688,936 |.. 39,703,000

126076RZ5 . Corporate Bond Replication ......... |2.B coeveeiiiiiiiiiiiiiiiiiins Jovrvniiniiiiiiines o [ | s CD SWAP . 912810-SP-4 TREASURY BOND . 1A. .9,204,462 |.. .5,975,075

126076NV8 . Corporate Bond Replication .. 12/02/2021 CD SWAP . , 912803-FV-0 TREASURY STRIP (P! 1.A. 52,861,865 |.. 36,347,000

126076NV8 . Corporate Bond Replication ......... |2.B ceoveiiiiiiiiiiiiiiiiiiiins Joeviriiiiiiiinns e [ | e e | CD SWAP i e [ 912810-SS-8 TREASURY BOND ... 1A. 16,979,190 |.. 11,030, 188

12607@RYS .... Corporate Bond Replication . . 71,065,231 |........... 38,169,948 (01/22/2022 ..... | 12/20/2026 ..... CD SWAP ... .748,868 |.. ....667,948 |912803-FM-0 TREASURY STRIP .. 1A .. ...70,316,363 ...37,502,000

12607@st8 .... Corporate Bond Replication 50,000,000 |... ..53,718,532 |........... 39,062,448 |02/05/2022 ..... 12/20/2026 ..... CD SWAP ... ....621,386 |.. ....667,948 |912810-SX-7 . | TREASURY BOND 1A .. ...53,007, 146 ...38,394,500

12607@sub5 . Corporate Bond Replication .. ..50,000,000 69,266,597 44,512,348 | 02/25/2022 12/20/2026 CD SWAP . .481,172 .667,948 | 912803-FT-5 TREASURY STRIP (PRIN) 1.A. 34,157,602 |.. 21,922,200

12607@sub . Corporate Bond Replication ......... |2.B cooveiiviiiiiiiiiiiiiiins Jovrinniniiiiiinns e [ | e | B 0 O N 912803-FT-5 TREASURY STRIP (PRIN) 1A 34,627,823 |.. 21,922,200

12607X08 . Corporate Bond Replication .. ..50,000,000 81,383,835 52,751,753 |06/14/2022 06/20/2027 ..... CD SWAP . 43,916 .663,614 |912810-SS-8 TREASURY BOND . 1.A. 81,339,919 |.. 52,088,139

12607268 . Corporate Bond Replication .. ..50,000,000 74,698,756 51,966,814 |08/31/2022 06/20/2027 ..... CD SWAP . 172,706 .663,614 |912810-SS-8 TREASURY BOND . 1A 74,526,050 51,303,200

126076VC1 . Corporate Bond Replication .. ..50,000,000 75,662,747 51,966,814 | 04/27/2022 06/20/2027 ..... CD SWAP . .378,455 .663,614 |912810-SS-8 TREASURY BOND . 1.A. 75,284,291 51,308,200

12607@VD9 . Corporate Bond Replication ..50,000,000 83,789,270 52,402,364 | 05/12/2022 06/20/2027 ..... CD SWAP ... .242,010 .663,614 [912810-SL-3 . | TREASURY BOND ... 1A 83,547,260 51,738,750

38149CA*6 ... Long Bond Replication ... ... 350,000,000 |..........402,995,179 |.. ..204,623,572 |10/22/2020 ..... 03/19/2024 ..... Bond Foruard ... PP (95,371,125) | 024016-AF-6 . | AMERICAN ASSETS TRUST LP .... 2.8 ....2,000,000 .... 1,900,391
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38149CA*6 .......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 46361*-BE-5 . | THE IRVINE COMPANY LLC ...oovvnnnnns [TLF Z oo [ 800,000 [....evvvvennnen 782,866
38149CA*6 .... Long Bond Replication ... Bond Foruard ... 74170*-AD-1 . | PRIME PROPERTY FUND LLC .. ....200,000 . 194,547
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 941848-D*-1 . | WATERS CORPORATION ....100,000 ..98,036
38149CA*6 .... Long Bond Replication ... Bond Foruard ... FO164#-AC-6 . | AIR LIQUIDE FINANCE ....1,000,000 ....972,605
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 02401@-AF-6 . | AVERICAN ASSETS TRUST LP .... ....2,000,000 .1,900,391
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 00913R-AD-8 . | AIR LIQUIDE FINANCE SA . .... 6,390,909 .... 5,952,192
38149CA*6 . Long Bond Replication Bond Forward 05565E-AT-2 . | BMIW US CAPITAL LLC ... .3,441,769 |.. . 3,289,886
38149CA*6 . Long Bond Replication Bond Forward 100743-AK-9 . | BOSTON GAS COMPANY . 4,997,778 |.. . 4,593,850
38149CA*6 . Long Bond Replication Bond Forward 12636Y-AA-0 . | CRH AMERICA INC . .5,033,441 |.. . 4,773,260
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 141781-AE-4 . | CARGILL INC . . ....4,719,781 .... 4,936,860
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 2027A0-HY-8 . | COMMONWEALTH BANK OF AUSTRALIA .... [1.D FE .. ... 3,895,725 .... 3,649,815
38149CA*6 .... Long Bond Replication ... Bond Foruard ... 233851-CU-6 . | DAIMLER FINANCE NORTH AMERICA LLC [1.G FE .. ....5,541,101 .... 5,300,694
DEUTSCHE TELEKOM INTERNATIONAL FIN
38149CA*6 .... Long Bond Replication ... Bond Foruard ... 25156P-BA-0 . ...10,494,776 ...10,195,815
38149CA*6 .. Long Bond Replication Bond Foruard . 26884T-AL-6 . | ERAC USA FINANCE LLC .5,756,523 |.. .5,634,713
NEW YORK STATE ELECTRIC
38149CA*6 Long Bond Replication Bond Forward 649840-C0-6 . |..ooeeeiiiiiiiiiiiii TGFE coiii o 6,580,799 |............ 6,294,288
38149CA*6 .... Long Bond Replication ... Bond Foruard ... 708653-AA-8 . | PENN-AVER WATER CO ... 1E ... .... 3,063,704 ... 3,318,034
38149CA*6 . Long Bond Replication Bond Forward 708653-AA-8 . | PENN-AVER WATER CO 1E. .3,702,441 |.. . 3,980,982
38149CA*6 . Long Bond Replication Bond Forward 708653-AA-8 . | PENN-AVER WATER CO 1E. ..98,413 |.. .106,612
38149CA*6 . Long Bond Replication Bond Forward 708653-AA-8 . | PENN-AVER WATER CO 1E. 120,214 |.. .129,258
38149CA*6 .. Long Bond Replication Bond Foruard . 708653-AA-8 . | PENN-AVER WATER CO 1E. . 4,054,295 |.. . 4,373,585
RECKITT BENCKISER TRE
38149CA*6 Long Bond Replication Bond Forward T56250-AE-9 . [-eeeeiieiiiieiiei TGFE o e 8,538,451 |.......eenn. 8,045,978
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 771196-BK-7 . | ROCHE HOLDINGS INC ... 1.CFE ... ....6,677,756 .... 6,349,255
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 771196-BL-5 . | ROCHE HOLDINGS INC ... .. |1.CFE ... .... 4,928,350 ... 4,631,270
ROCHESTER GAS AND ELECTRIC CORPORA
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 771367-CD-9 . 1.FFE ... .... 2,207,949 .... 2,157,962
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 80622G-AC-8 . | SCENTRE MGMT LTD/RE1 LTD . .. |1.FFE ... .... 3,539,747 ... 3,343,745
38149CA*6 .... Long Bond Replication ... 1. Bond Foruard ... 82620K-AL-7 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [1.E FE ... ....9,739,776 ....9,060,578
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 82620K-AU-7 . | SIEMENS FINANCIERINGSMAATSCHAPPIJ [ 1.E FE ... .... 3,748,482 ... 3,600,675
CLARION LION PROPERTIES FUND HOLDI
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 18055#-AX-0 . 1.6 .. ....2,800,000 .... 2,640,004
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 422416-AH-2 . | HEARST COMMUNICATIONS INC ... 1.6 .. ... 13,633,000 ...12,948,614
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 440290-AF-1 . | ICRE REIT HOLDINGS ... ....4,600,000 .... 4,356,852
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 44929@-AF-1 . | ICRE REIT HOLDINGS ... ....4,600,000 .... 4,356,852
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 461127-E@-7 . | INTERTEK FINANCE PLC ....4,000,000 .... 3,018,387
38149CA*6 . Long Bond Replication 1. Bond Forward 56081#-BF-6 . | MAJOR LEAGUE BASEBALL TRUST .2,300,000 |.. .2,183,742
38149CA*6 . Long Bond Replication 1. Bond Forward 56081#-BQ-2 . | MAJOR LEAGUE BASEBALL TRUST .1,400,000 |.. . 1,342,448
38149CA*6 . Long Bond Replication 1. Bond Forward 57169*-AT-4 . | MARS INC .... .5,000,000 |.. . 4,900,987
38149CA*6 . Long Bond Replication 1. Bond Forward 57169*-AX-5 . | MARS INC .. .9,000,000 |.. .8,471,404
38149CA*6 . Long Bond Replication 1. Bond Forward 61201#-AA-3 . | MONTANA DAKOTA UTILITIES CO .5,500,000 |.. .5,748,343
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 74170*-AG-4 . |PRIME PROPERTY FUND LLC . ...18,600,000 ... 17,254,033
38149CA*6 .... Long Bond Replication ... 1. Bond Foruard ... 775196-AQ-3 . | ROGERS GROUP INC .........evvvvvennnnns B. ...10,900,000 ...10,583,001
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 81725T-F#-2 . | SENSIENT TECHNOLOGIES CORPORATION (2.B . ....4,000,000 ... 3,913,725
38149CA*6 .... Long Bond Replication ... 1. Bond Foruard ... 941848-D*-1 . | WATERS CORPORATION .. |28 ... ....2,600,000 ... 2,548,924
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... G1108#-AG-3 . | THE BRITISH LAND COMPANY PLC ...... [1.F ... ....8,500,000 ... 8,142,324
38149CA*6 .... Long Bond Replication ... 1. Bond Foruard ... G1696#-BF-2 . | BUNZL FINANCE PLC .... A ...17,500,000 ...17,201,317
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... G2044@-BC-8 . | COMPASS GROUP PLC ... |16 .. ...10,500,000 ...10,184,055
38149CA*6 .... Long Bond Replication ... 1. Bond Foruard ... G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . [1.G ... ...15,000,000 ... 14,777,438
38149CA*6 . Long Bond Replication 1. Bond Forward G4691#-AJ-4 . | IMI GROUP LIMITED .8,000,000 |.. 7,773,432
38149CA*6 . Long Bond Replication 1. Bond Forward G7332#-AG-8 . | RRPF ENGINE LEASING LIMITED .6,000,000 |.. .5,772,881
38149CA*6 ... Long Bond Replication ... 1. Bond Foruard ... 03189*-AG-4 . [ DEXUS FUNDS MANAGEMENT LTD .... ... 3,400,000 .... 3,285,603
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38149CA*6 .......... Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 03189%-AH-2 . | DEXUS FUNDS MANAGEMENT LTD ......... 16 e 19,500,000 |........... 18,481,164
38149CA*6 .... Long Bond Replication ... Bond Foruard ... 03917#-AA-2 . | FLINDERS PORT HOLDINGS .... ....1,600,000 .... 1,565,235
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 03977*-AA-3 . | GENESIS ENERGY LIMITED ... ... 13,200,000 ... 12,774,800
38149CA*6 .... Long Bond Replication ... Bond Foruard ... Q3977*-AC-9 . | GENESIS ENERGY LIMITED ...18,100,000 ... 17,276,488
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 06235#-AG-7 . | MIRVAC GROUP FINANCE LTD .... 1. ....4,000,000
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 09194@-AC-1 . | TRANSPOWER NEW ZEALAND LIMITED .... (1.D .. ....5,200,000
38149CA*6 . Long Bond Replication Bond Forward 09396#-AH-4 . | VICTORIA POWER NETWORKS (FINANCE) | 1.G . .8,400,000 |..
38149CA*6 . Long Bond Replication Bond Forward N4282*-AF-3 . | KONINKLIJKE FRIESLANDCAMPINA NV .. [2.B . .3,500,000 |..
38149CA*6 . Long Bond Replication Bond Forward 05279#-AG-4 . | AUTOLIV ASP INC .750,000 |..
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 46361*-BE-5 . | THE IRVINE COMPANY LLC . ....2,400,000
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 74170*-AD-1 . | PRIME PROPERTY FUND LLC ............. ....200,000
38149CA*6 .... Long Bond Replication ... Bond Foruard ... 882884-A*-0 . | TEXAS NEW MEXICO POWER COMPANY .... ...400,000
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 941848-D*-1 . | WATERS CORPORATION ... 300,000 .
38149CA*6 ... Long Bond Replication ... Bond Foruard ... FO164#-AC-6 . | AIR LIQUIDE FINANCE .. . ,000,000 .972,605
38149CA*6 ... Long Bond Replication ... Bond Foruard ... G1696#-BA-3 . | BUNZL FINANCE PLC ......covvvvvrrnnnns 300,000 ....204,600
38149CA*6 .... Long Bond Replication ... Bond Foruard ... N4282*-AF-3 . | KONINKLIJKE FRIESLANDCAMPINA NV .. ,500,000
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 03917#-AA-2 . | FLINDERS PORT HOLDINGS .... ....100,000
38149CA*6 . Long Bond Replication Bond Forward 02401@-AF-6 . | AVERICAN ASSETS TRUST LP . .700,000 |..
38149CA*6 . Long Bond Replication Bond Forward 74170*-AD-1 . | PRIME PROPERTY FUND LLC .100,000 |..
38149CA*6 . Long Bond Replication Bond Forward FO164#-AC-6 . | AIR LIQUIDE FINANCE .. ,000,000 |..
38149CA*6 ... Long Bond Replication ... Bond Foruard ... G1696#-BA-3 . | BUNZL FINANCE PLC .... . 200,000
CENTRAL HUDSON GAS & ELECTRIC CORP
38149CA*6 Long Bond Replication Bond Forward 153609-C#-7 . 16 e 13,500,000 |........... 13,456,229
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 18055#-All-2 . ....2,000,000 .... 1,087,636
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 941848-D@-9 . | WATERS CORPORATION ... . ...18,000,000 ... 17,942,278
38149CA*6 ... Long Bond Replication ... Bond Foruard ... 882884-A*-0 . | TEXAS NEW MEXICO POWER COMPANY .... ....1,000,000 ....984,732
38149CA*6 ... Long Bond Replication ... Bond Foruard ... FO164#-AC-6 . | AIR LIQUIDE FINANCE ...........oooeees [ 1.6 oo [ 2,000,000 . 1,945,209
38149CA*6 ... Long Bond Replication ... Bond Foruard ... G1696#-BA-3 . | BUNZL FINANCE PLC 800,000 ....785,601
38149CA*6 . Long Bond Replication Bond Forward 02401@-AF-6 . | AVERICAN ASSETS TRUST LP . .2,700,000 |.. . 2,565,528
38149CA*6 . Long Bond Replication Bond Forward 05279#-AG-4 . | AUTOLIV ASP INC ... .1,250,000 |.. . 1,232,294
38149CA*6 . Long Bond Replication Bond Forward 46361*-BE-5 . | THE IRVINE COMPANY LLC . .4,800,000 |.. . 4,697,197
38149CA*6 . Long Bond Replication Bond Forward 74170*-AD-1 . | PRIME PROPERTY FUND LLC .600,000 |.. .583,640
38149CA*6 . Long Bond Replication Bond Forward 882884-A*-0 . | TEXAS NEW MEXICO POWER COMPANY .... .600,000 |..
38149CA*6 ... Long Bond Replication ... Bond Foruard ... FO164#-AC-6 . | AIR LIQUIDE FINANCE ........oooeeeeees [ 1.6 oo [ 1,000,000 .
38149CA*6 . Long Bond Replication ... Bond Foruard ... N4282*-AF-3 . | KONINKLIJKE FRIESLANDCAMPINA NV .. ....1,000,000 ....987,392
949746449 .. Long Bond Replication 100,000,000 100,712,357 79,919,240 |03/26/2021 03/26/2024 Bond Forward ..(15,058,597) | 743674-BE-2 . | PROTECTIVE LIFE CORPORATION ... .8,782,597 |.. .7,758,168
949746049 .. Long Bond Replication Bond Forward 806851-AH-4 . | SCHLUMBERGER HOLDINGS CORP . .2,648,740 |.. . 2,591,382
949746449 .. Long Bond Replication ... Bond Foruard ... 980236-AQ-6 . | WOODSIDE FINANCE LTD . .... 4,195,039 .... 4,053,504
FOOTBALL CLUB TERM NOTES 2020-XI T
949746449 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 344908-AC-8 . |.eeeiiiiiiiiiiii TEFE o o 7,600,000 [......cce... 7,166,175
FOOTBALL CLUB TERM NOTES 2020-XI T
949746449 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii B44908-AH-7 . |oeeeiiiiiiii S =Y RN 1,800,000 |............ 1,697,252
FOOTBALL CLUB TERM NOTES 2032 TRUS
949746449 .......... Long Bond Replication Bond Forward .......ccceeeeiiiiiiiiiiins frrvvninniniiniiiiiiiiens foveiiiii 34502%-AB-8 . |.eeiiiiiiiiiiii TEFE o o 5,500,000 |............ 5,260,937
FOOTBALL CLUB TERM NOTES 2032-A TR
949746449 .. Long Bond Replication ... Bond Foruard ... 345028-AB-6 . [..eeiiiiiiiiiiiiiiiiiiiiiinininiinin [ LEFE o [ 1,300,000 .... 1,265,360
949746049 .. Long Bond Replication ... Bond Foruard ... 536216-AN-6 . |LION INDUSTRIAL PROPERTIES LP ..... [2.A cooiiiiiiiiiiiiiiiiiii forees 3,000,000
949746449 .. Long Bond Replication ... Bond Foruard ... 56081#-AY-6 . | MAJOR LEAGUE BASEBALL TRUST ... 3,200,000
949746J49 .. Long Bond Replication ... Bond Foruard ... 56081#-BC-3 . | MAJOR LEAGUE BASEBALL TRUST 985,981
PROLOGIS TARGETED US LOGISTICS FUN
949746J49 .. Long Bond Replication ... Bond Foruard ... T4340*-AC-8 . ...29,000,000 ...26,981,435
949746J#9 .......... |Long Bond Replication ... Bond Foruard ... 761152-A@-6 . | RESMED INC .. . ... 4,500,000 .... 4,200,099
949746049 .......... Long Bond Replication Bond Forward ........ccooeeeiiiiiiiiinss fovuvvnnnnnniniiiiiiiiins Joviiiiiiiiiiiiiiieeens 87305N-A#-5 . | TTX COMPANY ........ooovvveeeeeeeeeeen [ TP e L 11,300,000 |........... 10,656,392




0¢'s0IS

SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CusIP Description Description Value Fair Value
949746449 .......... Long Bond Replication ................ T e o [ e | [ Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 03393*-AJ-0 . | ELECTRANET PTY LTD .....evvvvvvvnnnnen 2B i 6,000,000 |............ 5,732,758
949746049 .......... Long Bond Replication .........ceeeees TF i e e [ | e | s Bond Forward .........ccoeevviiviinnnns foovrnnniininiiiiiins e 05995#-AE-4 . [MERIDIAN ENERGY LTD ......ccvvunnnnnnn 2A i e 6,900,000 [............ 6,532,879
MOSIAC FOREST MANAGEMENT LTD
949746J#9 .. Long Bond Replication ... P I N Bond Forward ... (5847*-AE-3 . [PARTNERSHIP .... 4,000,000 ... 4,262,509
94978*BH3 . Long Bond Replication 185,000,000 185,583, 660 ..148,303,652 |03/26/2021 09/26/2024 Bond Forward . (26,306,680) | 05565E-AY-1 . | BMW US CAPITAL LLC . 4,208,172 |.. . 4,134,493
94978*BH3 . Long Bond Replication Bond Forward 12636Y-AC-6 . | CRH AMERICA FINANCE INC .. .5,480,956 |.. .5,273,070
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 166754-AS-0 . | CHEVRON PHILLIPS CHEMICAL COMPANY [1.G FE .. . 3,891,203 .... 3,760,692
94978*BH3 Long Bond Replication Bond Forward ........cooeeeiiiiiinininns fornnnnnnnninniiiiiiiiins Jeeieieiiin 2027A0-JZ-3 . | COMMONWEALTH BANK OF AUSTRALIA .... [1.D FE ..ovviiiiiiiiiiiiiiiins [ 2,599,039 |............ 2,517,346
DEUTSCHE TELEKOM INTERNATIONAL FIN
94978*BH3 . Long Bond Replication 1. Bond Forward 25156P-BB-8 . |.. . . 4,239,026 |.. . 4,206,650
94978*BH3 . Long Bond Replication 1. Bond Forward 30217A-AB-9 . | EXPERIAN FINANCE PLC ... .. |2.AFE .2,752,527 |.. . 2,609,338
94978*BH3 . Long Bond Replication 1. Bond Forward 30138Q-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE .1,960,000 |.. .1,877,831
94978*BH3 . Long Bond Replication 1. Bond Forward 30138Q-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE 1,347,701 |.. .1,300,037
94978*BH3 ... Long Bond Replication ... 1. Bond Foruard ... 30138Q-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [1.F FE .. .... 1,047,875 .... 1,011,140
94978*BH3 ... Long Bond Replication ... 1. Bond Foruard ... 301380-AA-3 . | GREAT-WEST LIFECO FINANCE 2018 LP [ 1.F FE .. ....577,794
94978*BH3 ... Long Bond Replication ... 1. Bond Foruard ... 42981C-AA-6 . | HIGH STREET FUNDING TRUST | ........ 2.AFE .. .1,287,765
94978*BH3 ... Long Bond Replication ... 1. Bond Foruard ... 62954-AD-7 . | NTT FINANCE CORP ..........cceeeeernns 1.FFE .. ... 3,071,732
94978*BH3 ... Long Bond Replication ... 1. Bond Foruard ... 6944PL-20-0 . |PACIFIC LIFE GLOBAL FUNDING Il ... [1.D FE . ... 3,149,137 ....2,676,051
PERNOD RICARD INTERNATIONAL FINANC
94978*BH3 ... Long Bond Replication ... 1. Bond Forward ... TH4270-AA-6 . [ooeeeeieeiiie i 2.AFE .... 5,833,910 .... 5,045,040
94978*BH3 ... Long Bond Replication ... 1. Bond Foruard ... 78516F-AA-7 . | SABAL TRAIL TRANSMISSION LLC ...... 2.AFE .. ....4,100,000 .... 3,974,663
94978*BH3 ... Long Bond Replication ... 1. Bond Foruard ... 151895-D#-3 . | CENTERPOINT PROPERTIES TRUST .. 1.6 FE .. ...22,700,000 ...21,021,219
94978*BH3 ... Long Bond Replication ... 1. Bond Foruard ... 151895-D#-3 . | CENTERPOINT PROPERTIES TRUST ....... [1.G FE .. ...22,700,000 ...21,021,219
CLARION LION PROPERTIES FUND HOLDI
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 18055#-AY-8 . ... 3,200,000 ....2,982,618
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 41242%-BK-7 . | HARDWOOD FUNDING LLC ... ... 10,445,185 ...10,128,537
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 42241@-AJ-8 . | HEARST COMMUNICATIONS INC ... ....6,000,000 .... 5,862,323
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 458830-E#-9 . | INTERMOUNTAIN GAS CO ....1,100,000 .... 1,026,614
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 46361*-AQ-9 . | THE IRVINE COMPANY LLC ...12,000,000 ...11,163,652
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 645869-D*-6 . | NEW JERSEY NATURAL GAS CO .. ....2,800,000 .... 2,630,659
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 74170*-AK-5 . | PRIME PROPERTY FUND LLC ....6,100,000 ....5,738,659
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 74170*-AM-1 . | PRIME PROPERTY FUND LLC ...26,300,000 ...24,510,548
94978*BH3 ... Long Bond Replication ... Bond Foruard ... 74264*-AD-8 . | PRISA LHC LLC . ....5,500,000 .... 5,230,544
94978*BH3 . Long Bond Replication Bond Forward 74264*-AD-8 . | PRISA LHC LLC . .4,500,000 |.. . 4,279,536
94978*BH3 . Long Bond Replication Bond Forward 91319#-AH-4 . | VEOLIA UTILITY RESOURCES LLC . .7,000,000 |.. .6,845,026
94978*BH3 . Long Bond Replication Bond Forward G1744#-AM-0 . | CADOGAN ESTATES LIMITED .6,000,000 |.. .6,074,485
94978*BH3 ... Long Bond Replication ... R ... |Bond Forward ... . | G73346-AA-1 . | RRPF ENGINE LEASING LIMITED ....2,000,000 ... 1,871,053
TREPL1 Long Bond Replication ... ... 110,000,000 |... 166,186,283 |... 03/28/2023 03/26/2025 ..... Bond Foruard ... ....310,404 |82104#-AJ-8 . | SHEETZ INC B .. ....487,283
TREPL1 Long Bond Replication ... Bond Foruard ... FO164#-AD-4 . | AIR LIQUIDE FINANCE .. L[1.6 . ....5,000,000 . 4,795,160
FONTERRA COOPERAT IVE GROUP LIMITED
TREPL1 Long Bond Replication ... 1. Bond Foruard ... Q3020#-Ad-8 . |.eeiiiiiiiiiii 1.6 FE .. 750,000 ....703,881
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 08773@-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD .... [1.G FE .. ....2,600,000
TREPL1 Long Bond Replication ... 1. Bond Forward ... 82104#-AJ-8 . | SHEETZ INC B ..
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 941848-F@-7 . | WATERS CORPORATION ... .. 2B .. .... 1,400,000
CENTRAL HUDSON GAS & ELECTRIC CORP
TREPLA Long Bond Replication ... 1. Bond Forward ... 153609-J#-0 . ....2,000,000
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 06235#-AG-7 . | MIRVAC GROUP FINANCE LTD ....
Long Bond Replication ... 1. Bond Foruard ... 03028P-C@-3 . | AVERICAN TRANSMISSION COMPANY .....
Long Bond Replication ... 1. Bond Forward ... 23357*-AB-7 . [DTE GAS COMPANY .....cevvvneeenneennnns
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 56081#-AQ-3 . | MAJOR LEAGUE BASEBALL TRUST
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 70432%-AA-9 . | PAYCHEX OF NEW YORK LLC ....2,000,000 ....1,981,617
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 74170*-AL-3 . |PRIME PROPERTY FUND LLC .. ... 8,350,000 ... 7,933,981
TREPLT .. Long Bond Replication 1. Bond Forward 74264*-AC-0 . | PRISA LHC LLC .... .2,100,000 |.. . 2,029,538
TREPLT ..... Long Bond Replication ... 1. Bond Foruard ... 798237-F#-5 . [ SAN JOSE WATER .......cevvvvnennnnnenne [ 1F i [ 7,436,283 |............ 7,971,526
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SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CusIP Description Description Value Fair Value
TREPLT ...t Long Bond Replication Bond Forward .......ccceeeeviiiiiiiiiins forvnnnnniniiiiiiiiiiiens Joeiiiiiiiee 82104#-AJ-8 . | SHEETZ INC ...oovvvvrriiiiiiiiiiiieeees 2B i 7,100,000 |....cevveen 6,919,421
TREPL1 Long Bond Replication ... Bond Foruard ... 864680-AG-7 . | SUEZ WATER RESOURCES LLC .... 1.F ... .... 1,300,000 .... 1,302, 185
TREPL1 Long Bond Replication ... Bond Foruard ... FO164#-AD-4 . [ AIR LIQUIDE FINANCE ....2,000,000 .... 1,018,064
TREPL1 Long Bond Replication ... Bond Foruard ... 68228*-AD-4 . | SMITH & NEPHEW PLC ... 14,500,000 .. 14,201,544
TREPL1 Long Bond Replication ... . Bond Foruard ... N4281@-BV-6 . | KONINKLIJKE VOPAK NV ... . ....6,000,000 5,816,315
TREPLT ...l Long Bond Replication ................ 1. Bond Forward 02107#-AL-0 . | CONTACT ENERGY LIMITED .....ccceeeees [2.B coiiiiiiiiiii [ 14,000,000 |........... 13,759,805
FONTERRA COOPERAT IVE GROUP LIMITED
TREPLT ...l Long Bond Replication ................ 1. Bond Forward Q3920#-Ad-8 . [oeeeeeieriiiiiei L - R 12,500,000 |........... 11,731,350
CENTERPOINT ENERGY RESOURCES CORPO
TREPLT ...l Long Bond Replication ................ 1. Bond Forward 15189H-B*=0 . |oeeeereeeieieeeie e 1.6 e e 7,000,000 f......ccee.n 7,041,280
MOSIAC FOREST MANAGEMENT LTD
TREPL1 Long Bond Replication ... 1. Bond Foruard ... C5847*-AB-9 . [PARTNERSHIP .... 2APL e e 3,500,000 3,596,426
TREPLT .. Long Bond Replication 1. Bond Forward FO164#-AD-4 . | AIR LIQUIDE FINANCE 1.6. .6,000,000 |.. .5,754,191
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 82104#-AJ-8 . | SHEETZ INC B ... 500,000 ...487,283
TREPL1 Long Bond Replication ... 1. Bond Foruard ... FO164#-AD-4 . [ AIR LIQUIDE FINANCE .................. 1.6 ... ....1,000,000
TREPL1 Long Bond Replication ... 1. Bond Foruard ... G4622#-AG-4 . | HOWARD DE WALDEN ESTATES LIMITED . [1.G ... ....1,000,000 .985,
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 68228*-AD-4 . | SMITH & NEPHEW PLC .... 1,500,000 1,478,436
TREPL1 Long Bond Replication ... 1. Bond Foruard ... N42816-BV-6 . | KONINKLIJKE VOPAK NV ...
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 02107#-AL-0 . | CONTACT ENERGY LIMITED ....600,000
TREPL1 .. Long Bond Replication 1. Bond Forward 06235#-AG-7 . | MIRVAC GROUP FINANCE LTD .... 1.6 PL .400,000 |..
TREPLT .. Long Bond Replication 1. Bond Forward 087738-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD 1.6 FE .1,600,000 |..
TREPL1 .. Long Bond Replication 1. Bond Forward 82104#-AJ-8 . | SHEETZ INC ............. .300,000 |..
TREPLT .. Long Bond Replication 1. Bond Forward FO164#-AD-4 . [ AIR LIQUIDE FINANCE .1,000,000 |..
TREPL1 .. Long Bond Replication 1. Bond Forward N42816-BV-6 . | KONINKLIJKE VOPAK NV .400,000 |..
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 02107#-AL-0 . [ CONTACT ENERGY LIMITED ... . .. ....1,000,000
TREPL1 Long Bond Replication 1. Bond Forward 05332%-BJ-6 . | AUTOMOTIVE RENTALS INC .....ccoveiees [2.A coiiiiiiiii foes 9,000,000
CENTERPOINT ENERGY RESOURCES CORPO
TREPL1 .. Long Bond Replication 1. Bond Forward 151891-8*-0 . |.. .2,000,000 |.. .2,011,794
TREPLT .. Long Bond Replication 1. Bond Forward 42241@-AD-1 . | HEARST COMMUNICATIONS INC .4,500,000 |.. . 4,509,810
TREPL1 .. Long Bond Replication 1. Bond Forward 56081#-AT-7 . | MAJOR LEAGUE BASEBALL TRUST .1,100,000 |.. .1,097,541
TREPL1 Long Bond Replication ... 1. Bond Foruard ... 864680-AG-7 . | SUEZ WATER RESOURCES LLC .... ....100,168
MOSIAC FOREST MANAGEMENT LTD
TREPL1 Long Bond Replication ................ TFZ i o e e | [ Bond Forward C5847*-AB-9 . [PARTNERSHIP ......cccooiiiiiiiiinnns 2APL e [ 1,000,000 |............ 1,027,550
TREPLA Long Bond Replication .........ceeeees TFZ s o [ fon | e | s Bond Forward N7338@-AC-5 . | RED ELECTRICA FINANCE B.V. ......... 16 e [ 1,000,000 |............ 1,015,177
MOSIAC FOREST MANAGEMENT LTD
TREPL1 Long Bond Replication Bond Forward C5847*-AB-9 . [PARTNERSHIP ......ccooviiiiiiiiiiiiinnnn 2APL e e 1,000,000 |............ 1,027,550
TREPL1 Long Bond Replication ... Bond Foruard ... 82104#-AJ-8 . | SHEETZ INC .... 1,400,000 .... 1,364,393
TREPL1 Long Bond Replication ... Bond Foruard ... FO164#-AD-4 . | AIR LIQUIDE FINANCE .. ....4,000,000 .... 3,836,128
TREPL1 Long Bond Replication ... Bond Foruard ... 68228*-AD-4 . | SMITH & NEPHEW PLC ....4,000,000 .... 3,942 495
TREPL1 Long Bond Replication ... Bond Foruard ... N42816-BV-6 . | KONINKLIJKE VOPAK NV ... ....1,800,000 ... 1,744,894
TREPL1 Long Bond Replication ... Bond Foruard ... 03977*-AA-3 . | GENESIS ENERGY LIMITED .387,115
TREPL1 Long Bond Replication ... Bond Foruard ... 06235#-AG-7 . | MIRVAC GROUP FINANCE LTD .... ....1,000,000 .982,701
MOSIAC FOREST MANAGEMENT LTD
TREPL1 .. Long Bond Replication Bond Forward C5847*-AB-9 . [PARTNERSHIP . 2.APL .500,000 |.. .513,775
TREPLT .. Long Bond Replication Bond Forward 82104#-AJ-8 . | SHEETZ INC .. 2B . .1,200,000 |.. . 1,169,480
TREPL1 .. Long Bond Replication Bond Foruard . 68228*-AD-4 . | SMITH & NEPHEW PLC 2B . .2,500,000 |.. . 2,464,059
FONTERRA COOPERAT IVE
TREPLY ..evvvennnnees Long Bond Replication ......cc..ccuuns TFZ s [ o e | ] Bond Forward .....ccvvevnvvennnveninnen forvrinviniiinii [ Q3920#-Ad-8 . [-eeeeniiiiii TG FE coiiiiiiiiiveiieeees Jeeveeennen 750,000 [oeeneinnnnenns 703,881
TREPL1 ... |Long Bond Replication ... 1.FZ ... Bond Foruard ... 06235#-AG-7 . | MIRVAC GROUP FINANCE LTD ........... 1.6PL ... ....589,621
TREPL1 ... |Long Bond Replication ... 1.FZ ... Bond Forvard ... v | . | Q87738-AF-5 . | STOCKLAND TRUST MANAGEMENT LTD .... [1.G FE ... .... 1,600,000 . 1,509,671
9999999999 - Totals 3,348,760, 546 2,535,060, 105 4,153,524 (500,218, 116) XXX XXX XXX 3,344,607, 022 3,035,278,220
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOTY ...........ccooviveveueuiieeeeieieieieseeeeeee e P I TR T 1T T O OO AU O O KRR ISR 21 [, 3,739,019,115
Add: Opened or Acquired Transactions................cccoeeevevefeeeeeennnnnseeeee L 166,186,283 |.....oeoeeeeceeceeeieeeeceeceies foeeeereeeeece e eeeseeeeies Joeeeee e e s seesseeens |eeeeteeeeeseeeeeteeeeeenetees foereeeeteereeesseseeeeeeeees ereeeeeeeeete e eeeseennarensfeeeeeeeeee e e e e ereenaaens I 166,186,283
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........c..ccocoovvnreinnincinenc o, D00 G IR (11,047,261)|............... Do e G OO RTOT NS Do e S OSSOSO NS Do e G OO RRRTRR U Do e I SO (11,047,261)
Less: Closed or Disposed of Transactions.............ccceeeveJoveeeciinnnnices 2 AR L v 1 O OO T U T SO KRR 2 oo, 542,627,043
Less: Positions Disposed of for Failing Effectiveness

(@741 (=Y =T AT U U N AT U FEO OO AT AU FOO U AT FEO OO U R OO T U OO U PTURTUR NUTUR TP U URUR PR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 2,770,546 XXX XXX XXX XXX 2,770,546
Ending Inventory 20 3,348,760,548 20 3,348,760,548
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

[T N T= Yo (1o NI 01 [0 o' Vo e SO URPR 776,937,235
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe...............ccoeueriinininnseercens coveeveeieienenas (2,997,182)
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt e s s s st s et esessasa s s s sesesesesesessnsnenesesenninenenee s 773,940,053
Part D, SECHON 1, COIUMIN B ...t e et e et e et e et et e e e e e e e e e e e e e et e e e s et e e e e e e enseaseeeneeeeanaeeannannns  aeesseesean 1,510,866,079
Part D, SECHON 1, COIUMN 7 ...t e e et e et e e et et e e et e e e e e e e e e s e e e s e e e s eneseseeeaennennannns aeeeseesessens (736,926,027)
Total (Line 3 MIiNUS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt sttt sttt sbeebeenesnesnnsnesies i
Fair Value Check
Part A, Section 1, Column 16 158,792,398
Part B, SECHON 1, COIUMN 13 ... ..ottt ettt ettt te et e et et eete et e e teeteeteeteeteeteeteeteeteeseeteeteeteeteaseeteaseeteeaeetesteaseeteeteeseeteesesteasess  areesessessessens (2,997,182)
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s s st et et e s easas s ssesesesesesessnensnsneneseeninenenes e 155,795,215
Part D, SECHON 1, COIUMN D ...ttt et et et et e e et e e e e e e et e e e s e e e e e e e e eeeaseesneeeenneeannanens  aeessesseans 1,486,422,982
oY TS T=Yod i o TR @) [N T4 T e o PR (1,330,627,766)
Total (Line 9 minus Lin€ 10 MINUS LINE T7) .eouiiiiiiiiii ittt sttt ettt s st sbeenbeenesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuieieieieereesetretetee e see et se et ssesseesees e bbb b es ettt entee sosessssinnineas 821,380,365
Part B, SECHON 1, COIMN 20 ......cuuieuieuieieereeretseesieessesseesseseesessseessessessessessessessesses s ses s st se st ssessessessesseses e s nebasbeseestessenies sosesssssnsniis 27,859,917
Part D, SECHON 1, COIUMMN T2 ...ttt sesees | sosesiniinianes 849,240,282
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiieiee et snennennenens i

Slo7



STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

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 PriOr YEAI ..........cc.ceieueieierieieiesieieietesieseieseeeses et esessesessesesaesessesesessesnssenes |eoeeesees 2,148,033,013 |............ 2,515,058,584
2. Cost Of Cash €qUIVAIENTS GCQUINEM ..........ccveueieiiiieieiieieeetete sttt ettt e st ese s ese s ese s ese e esesseseseeseseesesesesessesessesesesessesens [eoeesenens 32,979,919,488 |.......... 93,956,518,082
3. ACCIUAL OF QISCOUNL ...t e et e e e e et e e e e e e e e e e s et e s eneenseseeesenseeeasenensessnanennnnnnn [eeneenseneeneees 12,784,307 ..o 24,221,938
4. Unrealized valuation iNCIEASE (AECIEASE) .........c.uiuiiuiiuiiiete et ettt ettt eteete e ettt e et steeteeteateeteeaeeseeteasessesseaseeseaseaseaseaseenessessessessennes |oeeeeiesineseeeeenenenenee [oeeeeeeeeeeseeee e e eeeeeeas
Total gain (I0SS) ON GISPOSAIS ........cueveuiieiiieiiieteeetee ettt ettt et te e se e eseseeses et ese st es e sesessesessesessesessesessesesessesessesessesesesnnnes [eeseneeseienneaenneaes (28,665)|.....ccccveeennn. (239,336)

6. Deduct consideration received 0N QISPOSAIS .............c.ceirieririeririitiisteesteestesestetessesessesessesessssesessesessessssessssesessesessesessesessssesnns |oeesensene 33,605,701,846 |.......... 94,347 526,255
7. Deduct amortization Of PrEMIUM ........oii ittt ettt et ae e bt e she e be e bt e abeenbeemeesseesaeesbeesbeenbeenseenbeensesnsesnnes [omesunessnsiasesaesiaesiaesiaeans [oaeesesseeeesieesaeesae e s
8. Total foreign exchange change in book/adjusted Carrying VaAlUE .............c.ccooiiiiiiiiiiiic s [eeerie e [
9. Deduct current year’s other than temporary impairment reCoOgNIZEd ...............coooiiiiiiiiiiii e oo oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..........cceceueurriiininiieeeeeeeeseseseeseeeeens e 1,535,006,297 |............ 2,148,033,013
11.  Deduct total nonadmitted @MOUNES ..ot as [ere et e [t
12.  Statement value at end of current period (Line 10 minus Line 11) 1,535,006,297 2,148,033,013

S108
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
Fixed Income Portfolio Interest
Interest Rate Cap .... Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 12/05/2011 |. 11/15/2023 |.......eevvvvven fovnnnn 12,000,000 |..... 100M8  3.5% [...... 1,389,600 |..eevveeneeieinnn fons (28,678).......... 14,689 [.eeeeeeeeis | 14,689 |.......... [5<11°)) F T, (2 HC74:)) F [ SUUUN BOS3 ............
Interest
Interest Rate Cap .... . |Rate... . [ JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 12/05/2011 |. 11/15/2023 |........euvvvvee founnnn 12,000,000 |....... 100MS 4% |...... 1,154,400 ... (23,824)....00. 3,188 [l | ..8,889 . P I (AR~ FO RPN (U, B053
Interest
Interest Rate Cap .... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 12/05/2011 |. 11/15/2023 |........cevvvvee ounnns 24,000,000{....... 100MS_ 6% [...... 1,334,400 [o..oiiivnnnnnnns fovvnnnnns (27,539)).ceeneinns 29 i o A T LI O AT (27,539)].ceveniiiiinnnnns foovevviiiiiiiiiiin | eeviiannns BOS3 ............
0179999999. Subtotal - Purchased Options - Hedging Other - Caps 3,878,400 (80,040); 17,905 | XXX 17,905 33,6% (80,040 XXX XXX
Fixed Income Portfolio Interest BANK OF AMERICA, NA
Swaption Rate.....cccown | uvnnnrniiiiiineeeens BATYDEB6GKMZ0031MB27  |. 03/27/2013 |. 10/10/2024 |....evvvvnvvenn fonnnn 750,000,000 |...... 3L/ (8%) |..... 13,500,000 |..vvvnneeeiinnnns forvenns (288,325)|......... 205,061 [.eevunneens o 205,061 |....... (928,574).eviviiiinnnens e (251510 7:5) | R KRN [y BOS3 ............
Interest BANK OF AVERICA
Swaption Rate.....cccown | uvnnnrniiiiiineeeens BATYDEB6GKMZ0031MB27  |. 06/27/2022 |. 06/29/2027 |.....evvvvvvvvnn founns 100,000,000 |....2.4%/(0.25%) |...... 4,202,500 |..eenneeieiininns foevriniiiennn feenns 3,801,756 [..evunneens [ 3,801,756 |......... 212,257 |ovviiiinniniiinnn [ e foe | BO311 ..........
Interest BANK OF AVERICA
Swaption Rate.....cccown | uvnnnrniiiiiineeeens BATYDEB6GKMZ0031MB27  |. 07/27/2022 |. 10/27/2026 |......evvnvvven founnns 50,000,000 (.2.25% / (SOFR) |...... 2,685,000 [.eevvveeneeiens fervnieneiiiii foeees 1,711,786 [ .eveeeeees [ 1,711,786 |.eeeennneenn [ICIc)) RN R RN RN N BO311 ..........
Interest BANK OF AMERICA, NA
Swaption ... . |Rate... BATYDEB6GKMZ0031MB27  |. 08/11/2022 |. 08/11/2023 |....evvvvvvvvinn fonnnn 750,000,000 [. SOFR / (4.35%) |...... 2,493,750 N R 1,051,349 [.eeeeeenns | 1,051,349 [.....(4,819,871))ccvvenniiiiinnnn [ e e | et B0311
Interest BANK OF AVERICA
Swaption Rate.....cccovn | vnniniiniiiiiineeeees BATYDEBBGKMZO031MB27  |. 10/03/2022 |. 12/07/2027 |.....evvvuvvven founnns 40,000,000 |..2.6% / (SOFR) [...... VAPV V0N R FPURT 2,659,621 | .ccevvnnnnn [ennnn 2,659,621 |......... 151,934 [oiiiies e [ e | e BO311 ..........
Interest BANK OF AVERICA
Swaption Rate.....cccown | uvnnnrniiiiiineeeens BATYDEB6GKMZO031MB27  |. 03/28/2023 |. 03/30/2026 |......eevvvvvvrn fovnnns 50,000,000 |. 2.55% / (SOFR) [cevvunvvvrennnnnes [+0eeen 2,585,000 [ouenivinvnnnnnnns |ovnans 5,104,956 | ...ccvvnnnn feunnnn 5,104,956 |...... 2,549,956 [....covvvniiiiinn [ foevviiiienen foeeeiii | e BO311 ..........
Interest
Swaption ... . |Rate... . [CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/05/2022 |.08/10/2027 |.......eeovvvvnr feunnnn 30,000,000 |.. 2.5% / (SOFR) [...... 1,935,000 N R 1,403,688 |..covvvnnnn [ennnn 1,403,688 |..........47,083 |.
Interest
Swaption Rate........... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/16/2022 |.08/17/2023 |.......evvvvveen fonnnn 700,000,000 |.. SOFR / (4.3%) [...... R VY0V U FPRURT R 1,187,160 [.cevenneees fonnnns 1,187,160 |..... (4,797 484) ..o i [ e | e BO311 ..........
Interest
Swaption Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |.03/27/2013 |.07/13/2023 |.......evvvvenn fonnnn 600,000,000 |... ML / (7.5%) |..... 11,400,000 |..evvnneeevrnnnnns fornenns (273,308)f....ccevvnnnnnn £ SRR R, [£:] . 230,684 [....iiiiiiiinnes oo (R T 11:)) AR I [ BOS3 ............
Interest
Swaption Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 03/21/2013 |. 03/13/2024 |........vvvvven fonnnn 750,000,000 ... ML / (7.5%) |..... 15,975,000 [.ovvvvenneneens feunnnns (358,899)|.......... 52,522 [.eoeeeeeeis | 52,522 |....... (392,727 )veeiviiinnnens e [(iSIETR:vie) Y KRR [y BOS3 ............
Interest
Swaption Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/03/2013 |. 12/13/2023 |.......evvvvvenn fonnnn 700,000,000 .. ML / (7.75%) |..... 12,950,000 [.eevvveeneeeens feunnnnn (298,540)]........... 0 (-7 SRR RN 7,167 |........ [RANCATS) T R (2211810 R KN [, BOS3 ............
Interest
Swaption Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 11/05/2019 |. 11/06/2023 |.........cvvvvee fovnnns 63,000,000 |.....2.4%/(2.9%) |....... (771,000)]. .cevveneeevinnnn [ 47,333 |..... (2,077,866)] .oeeeeennn |oeee (2,077,866)|......... [WER:ET0) R R 47,333 |eevvnieneiinnns foeeeeiiii | e BOS3 ............
Interest
Swaption Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 11/05/2019 |. 11/06/2023 |.........cvvvven fovnnns 63,000,000 |....... 1.4%/0.5% |...... 1,090,000 [..eevneeevinnnnns forreenns (66,917)|.......... 21,584 | oo e 21,544 .......... 44,956 |.oovvnnneiiiinnnn oo [(CSRCAT0) F TR SO BOS3 ............
Interest
Swaption Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 11/05/2019 |. 11/06/2023 |........cvvvven fovnnns 34,000,000 ....... 2.5%/(3%) |....... [ECLIRVVY)! R 58,261 |..... (2,396,692)] ...ccvvnnnn fonnnn (2,396,692)....... (194,662)[.....ccvvvvnnnrens |oevnnnnnns 58,261 [cviviiirinenns | | e BOS3 ............
Interest
Swaption Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUSTRNE97 |. 11/05/2019 |. 11/06/2023 |.........cvvvvee fovnnns 34,000,000 |......1.5%/(0.6%) [...... 1,432,000 |oooeveneeeeeenns fens (87,913).......... 38,567 [.evueneeees o 38,567 |.......... Ve U R, [E-728°1 <)) R R [PRRTrN BOS3 ............
MORGAN STANLEY
Interest CAPITAL SERVICES,
Swaption Rate........... INC woveeieeeieiis 17331LVCZKOKX5T7XV54  |. 10/24/2022 |. 10/26/2027 |.....evvueeeeee feunnnn 60,000,000.2.75% / (SOFR) |...... 3,096,000 [eeeeeeeeeeeen Jornneeeeeeenes foeees 4,479,790 [.evvennnes fornnns 4,479,790 |........ 286,868 [..eeeeeneeeeenn [eemeeeeeeeiieees feeerneeeeeeenn e | e BO311 ..........
Interest MIZUHO CAPITAL
Swaption ... . |Rate... . [MARKETS LLC ........ RBOPEZSDGCO3JSBCEU02 |. 08/24/2022 |. 09/24/2027 |......eeveeveeee founnnn 30,000,000 |.. 2.5% / (SOFR) |[...... 2,370,000 JN AU 1,964,003 [..oeeeennn |oeeene 1,964,098 |..........80,842 |.
NOMURA GLOBAL
Interest FINANCIAL PRODUCTS
Swaption Rate........... INC .ovviiiiiiiinen 0ZVO5H2G7GRS05BHJ91 . |. 11/16/2022 |. 11/16/2027 |......evvvnvvven fovnnnn 50,000,000 |.2.25% / (SOFR) |[...... 2,040,000 [.eeeveneneeeens forrnneieienin foeees 2,423 145 [ et | 2,423,145 .......... 59,735 |ovvvvnnieiieninns fooreeeri e e | s BO311 ..........
NOMURA GLOBAL
Interest FINANCIAL PRODUCTS
Swaption Rate........... INC woveeieeeieiis 0ZVO5H2G7GRS05BHJI1 . |. 11/28/2022 |. 11/30/2027 |...eevvvneeeaaen fevnnnn 40,000,000 .. 2.3% / (SOFR) |...... 2,788,000 [.ooeeeeeeeeeeeen foenneeeeeennes oo 2,515,321 | .ooveviis feeeenn 2,515,321 |.......... 52,842 | foeeeee e e e | s BO311 ..........
Interest
Swaption Rate........... SOCIETE GENERALE .. 02RNESIBXP4ROTDSPU41 |. 08/02/2022 |. 09/11/2023 |....evvuereeeee fovnns 500,000,000 |. SOFR / (4.25%) |...... 1,875,000 |...eeeeeeeneiiees foeerrenninnieeeeen fonnns 1,214,711 ) | 1,214,711 ... (8,752,636)[- -+ eeveevnmrrree Joemmmmnneeeeennis forrereriiinnniees Jenneeeeeriiees | s BO311 ..........
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed Income Portfolio Interest
Swaption ..........eeeens Rate........... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 03/21/2023 |. 03/21/2028 |.......evvvvvvrn fovnnns 50,000,000 |.2.45% / (SOFR) |vvvunrvrvrvnnnnns foreenn 2,942,500 |..ovvnniiiiiiinnns oo 5,901,320 | .coevvunnnn feunnnn 5,988,820 |...... 2,958,820 |..evvnniiiiinnnns fooreeiii e e | s BO311 ..........
Interest TORONTO DOMINION
Swaption ..........eeuens Rate........... BANK .ovvviiiiiiies PT30B789TSUIDF371261 |. 07/20/2022 |. 07/22/2024 |.......evvvvven founns 100,000,000 [. SOFR / (3.75%) |...... 1,580,000 .eeenneevinnnnns foeveenninniiiinnn fonnns 1,327,826 [.eveeeeennn | 1,327,826 |..... (1,169,268)]...cvvveneveiennn feoeeeeeiiiiiienes v [ | e BO311 ..........
Interest TORONTO DOMINION
Swaption ..........eeeens Rate........... BANK .ovvviiiiiiies PT30B789TSUIDF371261 |. 07/22/2022 |. 11/27/2023 |.....evvvvvvvvnn founnn 350,000,000 [.. SOFR / (4.5%) |...... 1,850,625 |..cevveneiiiiien [ VAU R R 900,775 |..... (2,416, 758)[....ccevvvnnnnnns fovnneeeicciiis [ e | e BO311 ..........
Interest TORONTO DOMINION
Swaption ..........eeuens Rate........... BANK .ovvviiiiiiis PT30B789TSUIDF371261 |. 07/28/2022 |. 12/15/2023 |......vvvvvvvinn fonnns 350,000,000 [. SOFR / (4.25%) |...... 2,257,500 |.eeenneeeinnnnns foeveinninneniinnn fenns 1,602,017 | oeeeeeinenn fenenns 1,602,017 |..... [RJR:ieicIRe1:X ) FOU KPP P PR BO311 ..........
Interest TORONTO DOMINION
Swaption .. Rate........... BANK .ovvviiiiiiis PT30B789TSUIDF371261 |. 08/24/2022 |. 11/17/2027 |.. R R 40,000,000 |.2.25% / (SOFR) [...... 2,220,000 |..evvnneeinnnnnns [on N R 1,859,849 [..oeeeeein | 1,859,849 |.......... 39,04 |oevvvniiiiiiin fooeeeii e e | s B0311
Interest TORONTO DOMINION
Swaption ..........eeuens Rate........... BANK .ovvviiiiiiies PT30B789TSUIDF371261 |. 09/01/2022 |. 07/19/2027 |.....cvvvvnvvvnn founnnn 50,000,000 (.. 2.5% / (SOFR) |...... 2,967,500 |..eenneirininnnns foeveiininniiiinn [ 2,531,923 [..eeeeeenns | 2,531,923 |.......... 83,231 |evvvnniiiiinin foorerii e e | s BO311 ..........
Interest TORONTO DOMINION
Swaption ..........eeeens Rate........... BANK .ovvviiiiiiies PT30B789TSUIDF371261 |. 09/06/2022 |. 09/06/2024 |........euvvvven founnns 40,000,000 |. SOFR / (3.25%) [...... 2,276,000 [.oeeeveeeneeeens fernnneeeiinin foeees 1,829,847 [.eeeeeeennn | 1,829,847 |..... (1,138,392)[ oo e [ e | e BO311 ..........
Interest TORONTO DOMINION
Swaption ..........eeeens Rate........... BANK .ovvviiiiiies PT30B789TSUIDF371261  |. 12/05/2022 |. 12/07/2027 |......evvuvvvven founnnn 50,000,000 (.. 2.3% / (SOFR) |...... 2,910,000 [.eevvrieneeeens ferrnieeeeinii foeees 2,553,816 | .ceeveennnn [ennnnn 2,553,816 |.......... LIRS U KU R R ISR BO311 ..........
Interest WELLS FARGO BANK,
Swaption ..........eeuens Rate........... NA KB1H1DSPRFMYMCUFXT09  |. 07/19/2022 |. 07/20/2026 |.........cvvvven founnns 50,000,000 |.. 2.25%/(0.25%) |...... 3,985,000 [..eevnerrinnnnns foevrenniiniiiinnn fenns 2,836,091 [..eeeneens [ 2,836,091 |........... [CINVAE- N R FORRRRRRR AU R [, BO311 ..........
Interest WELLS FARGO BANK,
Swaption ..........eeeens Rate........... NA KB1H1DSPRFMYMCUFXT09  |. 07/27/2022 |. 03/25/2027 |......evvuvvvvnn founnns 40,000,000 |.. 2.4% / (SOFR) [...... 2,960,000 [.evvvvneneeeens feennneneiinii foeees 2,069,5% |....cevunnn feunnnn 2,069,596 |.......... 43,109 |oevvvniiiienin fooeeiii e e | s BO311 ..........
Interest WELLS FARGO BANK,
Swaption ..........eeuens Rate........... NA KB1H1DSPRFMYMCUFXT09  |. 08/03/2022 |. 06/02/2027 |.......evuvvvven founnns 40,000,000 |.2.35% / (SOFR) [...... 2,928,000 [..eennerrinnnnns foevrnnnnininiinnn feens 2,019,714 [ [ 2,019,714 |.......... A4,082 |.eevvneeiiinins fooeeeiii e e | s BO311 ..........
Interest WELLS FARGO BANK,
Swaption ..........eeuens Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 08/17/2022 |. 10/18/2027 |.......evuvvvven founnns 35,000,000 .. 2.4% / (SOFR) [...... 2,936,500 [..eenneirininnns foeviininineiiinnn fenns 2,198,401 [..oeeneeens [ 2,198,401 |.......... 69,468 [......ccevvnnrins |ovrniiieeeiiiin [ e | e BO311 ..........
Interest WELLS FARGO BANK,
Swaption ..........eeuens Rate........... NA KB1H1DSPRFMYMCUFXT09  |. 09/20/2022 |. 09/20/2027 |......evvuvvvven founnns 40,000,000 .. 2.5% / (SOFR) [...... 2,368,000 [.ooevveeeieeeens feerneeieiinii foeees 2,187,776 |.eeeeeeens | 2,187,776 |.......... L1501 R KRR R RN [N BO311 ..........
Interest WELLS FARGO BANK,
Swaption ..........eeeens Rate........... NA KB1H1DSPRFMYMCUFXTO9  |. 10/27/2022 |. 10/27/2027 |......evvvvvvven founnnn 50,000,000 (.. 2.5% / (SOFR) |...... TR XTIV PO RPN 3,666,355 | ...cevuunnn feunnnn 3,666,355 |......... 129,329 |ovvveniiviininns fooreeii e e | s BO311 ..........
Interest WELLS FARGO BANK
Swaption ........coeeeens Rate........... NA i KB1H1DSPREMYMCUFXT09 |. 10/31/2022 |. 11/02/2027 |.......ovvvvvee Jovnnns 40,000,000..2.7% / (SOFR) |...... 2,840,000 [...oevvveeninnnns Jovnnnniniiiiiin foees 3,546,196 |...ccvunnnn |onnnnn 3,546,196 |......... 187,732 | oo i foonniiiii | e BO311 ..........
0209999999. Subtotal - Purchased Options - Hedging Other - Other 120,607, 125 5,497,500 (1,268,308) 62,405,259 [ XXX 62,492,759 | (16,129,218 (1,268,308 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 124,485,525 5,497,500 (1,348,349) 62,423,164 | XXX 62,510,664 (16,095,522 (1,348,349 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 3,878,400 (80,040); 17,905 | XXX 17,905 33,6% (80,040 XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other 120,607, 125 5,497,500 (1,268,308) 62,405,259 [ XXX 62,492,759 | (16,129,218 (1,268,308 XXX XXX
0499999999. Total Purchased Options 124,485,525 5,497,500 (1,348,349) 62,423,164 | XXX 62,510,664 (16,095,522 (1,348,349 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
BASIN ELECTRIC PONER
COOPERATIVE 070101A*1 Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [ cooeviiriiiiiiiiiniiiinis [0 IR Rate....cooevns | rniniiiiiiiiinineeens 549300EX04020BFQTQ27  |. 02/14/2008 |. 06/11/2029 |.eevvvunvveennn foeees 2,500,000 [.5.124% / (ML) |oeeermmmneeeemnnnn foeeeeeeeieeeees Jeeenes KIVA T AU U T, 282,651 |+eeeeeeeeeeees oo [ e [ 31,1382 o (0] I
BASIN ELECTRIC POWER
COOPERATIVE 070101A*1 Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [ eeeveeeeriinnniiiiiiiiiis [0 IR Rate.....cccovn | vnniniiniiiiiineeeees 549300EX04020BFQTQ27  |. 02/14/2008 . 06/11/2029 |...evvvnnvvvinnn foonns 6,000,000 .5.124% / (ML) [-ooevevvnnnniinins fornneeeeeviiines forveiinnnns 8,955 |.ovveeiieiiiii e i 558,363 |..evunneeeiininns [ e [ e [LALN . [-[0] IR
BASIN ELECTRIC PONER
COOPERATIVE 070101A*1 Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [ cooeveiriiiiniiiniiiinis [0 IR Rate....ccoevne | rrnniiiiiiniininieens 549300EX04020BFQTQ27  |. 02/14/2008 |. 06/11/2029 |...cevvvuuveaen fovnnnn 21,000,000 [.5.124% / (ML) |-evemmneeeeemmnns fooeeeemneeeeeees s 31,842 | [ o 1,954,271 [neeeeeeeeee e foeeeeeec e [ 261,506 | .......... (0] I
BASIN ELECTRIC POWER
COOPERATIVE 070101A*1 Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [ eeeveeeeriinnniiiiiiiiiis [0 IR Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 02/14/2008 . 06/11/2029 |...evvvnnvvvinnn foonns 3,000,000 ].5.124% / (ML) [oeeenvvrrmnnnnns foovrnnnineeeeinns oo 3.V PO FRUUUU . 279,182 |.eeeeeeiveiii [ e e [ 37,358 | .oooee [-[0] IR
BASIN ELECTRIC PONER
COOPERATIVE 070101A*1 Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [ cooeveiriiiiniiiniiiinis [0 IR Rate....ccoevne | rrnniiiiiiniininieens 549300EX04020BFQTQ27  |. 02/14/2008 |. 06/11/2029 |.eevvvenvvvvennn foeeeneenns 500,000 |-5.124% / (ML) |-erennreeemmmnnes Joeemmmmmneeeeennnn feereeeeennnnns L) ST IR T 46,530 |.eeneeeeenniees foeerenneeeeeennn feeeee e feeereee feeeee 6,226 .oovennnns (0] I
BASIN ELECTRIC POWER
COOPERATIVE 070101A*1 Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [ eeeveeeeriinnniiiiiiiiiis [0 IR Rate.....cccovn | vnniniiniiiiiineeeees 549300EX04020BFQTQ27  |. 02/14/2008 . 06/11/2029 |...evvvnnvvvinnn foonns 5,000,000 ].5.124% / (ML) [oevenvvrrnnnnnns foovrnnnneeeeeinns oo L) PR FRUUU . 465,303 |..evenneeiiiiiin [ e [ e 62,263 .eevnnnnns [-[0] IR
BASIN ELECTRIC PONER
COOPERATIVE 070101A*1 Interest RBC CAPITAL MARKETS
Interest Rate Swap ... [ coooiiiiiiiiiiiniiinnnn Dl i Rate.....ccovnn |irnnniiiiiiniinninnnnns 549300EX04020BFQTQ27 ). 02/14/2008 |. 06/11/2029 |..eevvevvevennn foueeeeeees 500,000 [.5.124% / (ML) J-vvunnreermmnnnns foormmmmmneeeennnn foannreerennnns L5 T [T FTTT 46,530 |..enneeeeenniees forerrennneeeennn feeneeeeeenieeees forrrin e o 6,226 .oovunnnns BO31 ..oeevennees
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 57,459 XXX 3,582,830 479,427 | XXX XXX
............. Usb
ANGLIAN WATER SERVICES 14.187%/ (GBP
Currency Swap ......... FINANCING GO369@AM8 . |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/29/2012 |. 04/01/2028 |.......eevvvvven fovnnnn 20,000,000 [4.394%)  |eeeeeeriiieennens foereeiii e 33,864 |...... 4,230,965 | ..cevvunnnn feunnnn 4,373,282 |....... (2708713 R EUPTRRR AR R, 223,791 ceeeeeen B023 ............
.. ..UsD
ANGLIAN WATER SERVICES
Currency Swap ......... FINANCING GO369@AM8 . |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/29/2012 |. 04/01/2028 |.......evuevveee |ounnnns 4,000,000 [4.394%)  |eieeeeeeees e eeeeeen feeeeeeeens 6,773 ]......... 846,193 | ..ovvnnees [ 874,657 |......... (85,575)[- e eeeeeneeeeee Jemmeeeeeenies foeeeeen e [ 44,758 [ oo B023 ............
ANGLIAN WATER SERVICES 14.187%/ (GBP
Currency Swap ......... FINANCING GO369@AM8 . |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/29/2012 |. 04/01/2028 |........eevvvvns fovnnnnn 4,000,000 [4.394%)  feeeeiiiiii [ o 6,773 ......... 846,193 | ..eovneeees [ 874,657 |......... [ESRC745)) R FORRUURR R RN 44,758 [ oo B023 ............
............. usb
ANGLIAN WATER SERVICES 14.187%/ (GBP
Currency Swap ......... FINANCING GO369@AM8 . |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/29/2012 |. 04/01/2028 |......eeuuvveeee feunnnn 14,000,000 [4.394%)  |eeeeeeeeieeeeeeen [ e feeeeeeeann 23,705 |...... 2,961,675 [ ceuenneees fornnns 3,061,298 |....... (299,512)]cevvmeeeeeenn foeeeeeemeeeeees e o 156,653  ..oveennns B023 ............
Fixed Income Portfolio [)75%/(USDGBP
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns Exhibit 7 ... |Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 01/07/2021 |. 12/14/2028 |.......euvvvveen fonnnn 881,075,000 11.455%)  [ooeeriiiiiiiininns v [ (1,737,849)|.... (77,382,466)| ........... .. (105,296,315)f..... 21,834,538 |..oevviniiiiiinn feeeeiii s o 10,529,086 | .......... BO21 ...evvennnns
............ HKD
Fixed Income Portfolio l4.26%/ (USD
CUTTency SHap ......cc |eeeeeeervmmnninnieinnnennns Exhibit 7 ... |Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/20/2022 |. 09/27/2024 |.....ovvveeveeen fovnnnn 63,704,006 [4.5225%)  |eeeeiieeeeeeen foeeeeeeeeeeeeenn [ (50,202)f.......... [(IREC)) I RN 508,559 |....... (872,347 ). eeeeeeeeeeee oo eeeee e s 389,571 ...oeeenns 21072 I
SENSIENT TECHNOLOGIES [ | | UsD
CORPORATION 81725TF*6 BANK OF AMERICA, NA 3.73%/ (ER
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 03/07/2013 . 11/29/2023 |...evvvnnvvvinnn fonnnns 7,843,800 (3.06%)  |eeeeeerriiiiinnns [ e 22,92 |...... 1,325,101 [.eeeeeeeeis | 1,266,533 |....... [RAETRZ(07)) R IR R R, 32,000 [ ..evvnnnnn B023 ............
HIGH SPEEDRAIL | [ | usp
FINANCE PLC G4445%AG3 BANK OF AMERICA, NA 3 10325%/(GBP
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |..eevveevveennn fones 1,615,11512.3%) [ e [ 2,878 |......... (19,901)f cevvneeens foreennnnns 76,025 |......... (44,426)]-.eneeeeeennes foeeemmmeeeeeeeen fereeeeeees e 32,313 oo B023 ............
HIGH SPEEDRAIL | [ | usD
FINANCE PLC G4445*AG3 BANK OF AMERICA, NA 3. 10325%/ (GBP
Currency SWap .......o. |eeeeeeeeeeuiieeieiiinnnnns DI e CUrrency..... |eeeeeeeeeeeeuunnnnnnnnns BATYDEB6GKMZ0031MB27 |. 10/14/2016 |. 03/31/2039 |.....eevvvvvvinn foons 6,998,833[2.3%) i Lo e 12,472]......... [GEPXE)) I N 329,442....... (192,513 vevvievinins Jeovennieneeiinies [ et 140,025 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
HIGH SPEED RAIL .
FINANCE PLC G4445*AG3 BANK OF AMERICA, NA 3.1032!
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |....evvveuvreeen fovnnnn 29,072,076 2.3%)  |eeeeeeeieeeeeeen [ eeeeenieees feeeeeennns 51,807 |....... (358,225)] ..ccvvvenns fernnnn 1,368,450 |....... (799,868)[...cvvvveeeeeeenn femmeeeeemmmneaes Jeeernneeeeeeennn foeeeeeees 581,641 .......... B023 ............
HIGH SPEED RAIL
FINANCE PLC G4445*AG3 BANK OF AMERICA, NA 3
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR [V =T A N BATYDEB6GKMZ0031MB27  |. 10/14/2016 |. 03/31/2039 |....evvvvvvvvinn fonnnnns 2,691,85912.3%) [ i [ 4,797 |oeennnenn (33,169 .evenneens o 126,708 |......... [RZNIZK)) SR RO R RN 53,856 | .......... B023 ............
HIGH SPEED RAIL
FINANCE PLC G4445*AG3 BANK OF AMERICA, NA 3.10325%/ (GBP
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 10/14/2016 |. 03/31/2039 |..eevvvervveenn fonens 7,887,20512.3%) [ e o 13,431 |......... [C22:7K)) [ R 354,783 |....... (207,8321)[.e e eeeeeeneeee Jeeemmeeeeeeeenees foeeeeeeeeeeeeee Jeens 150,796 | ..ooeeen B023 ............
HIGH SPEEDRAIL | [ f Usp
FINANCE PLC G4445*AG3 BANK OF AMERICA, NA 3. 10325%/ (GBP
CUrrency SWap ......... |eeeeeeeeemuueeeeeennnannns [0 IR [V =T A N BATYDEB6GKMZ0031MB27  |. 10/14/2016 . 03/31/2039 |....evvvvvvvinnn foonns 6,460,46112.3%) [ s [ 11,513 ]........ [WENCIULC)) I 304,100 |....... (177, 704)]...eevvveeevienn foeeeeeerinieees feveeinneiinns oo 129,283 | ........e. B023 ............
Fixed Income Portfolio BANK OF AMERICA, NA CAD  2%/(USD
Currency Swap ......... . ... |Exhibit 7 ... [Currency..... . ... BATYDEB6GKMZO031MB27 |. 04/08/2021 |. 04/17/2028 |.... A 795,544,948 |1.8325%) ..8,495 |... (56,637,792) ... ... (33,856,410)f........ LTV () R AR RO R 8,940,642
............ EUR
Fixed Income Portfolio BANK OF AMERICA, NA 0.25%/ (USD
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns Exhibit 7 ... |Currency..... [.coviiiiiiiiiinninnnns BATYDEB6GKMZ0031MB27  |. 09/27/2021 |. 10/04/2028 |.......evveveen fennnn 409,675,000 [1.76%)  |eeeeeieeeeeeenn foeeeeenneeeeeenn [ (1,570,742)....(29,417,533)| ........... ....(42,053,049)...... 6,726,806 |...eevvnneeeeeenn [oemeeeeemmneees foeeeenne e fens 4,811,636 | .......... 21072 I
.. .... ERR
Fixed Income Portfolio BANK OF AMERICA, NA 0.25%/ (USD
CUrrency SWap ......... |eeeeeeeeemunneeeeeennnannns Exhibit 7 ... |Currency..... [.eeeereiiiiiiininnns BATYDEB6GKMZ0031MB27  |. 09/27/2021 |. 10/04/2028 |.......evvvvvven fonnnn 292,625,000 [1.76%) [ i [ (1,121,958)... (21,012,524 ........... ... (30,037,892)...... 4,804,861 |..ocevvvniiiiiins [ e e 3,436,883 | .......... BO21 ...evvennnns
............ EUR
Fixed Income Portfolio BANK OF AMERICA, NA 3.625%/ (USD
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns Exhibit 7 ... |Currency..... [.coviiiiiiiiiinninnnns BATYDEB6GKMZ0031MB27  |. 01/04/2023 |. 01/09/2030 |...evvvuunvevenn fennnn 688,350,000 }4.772%)  feeeeeeeeeeieees feeeee e ... (11,642,513)..... 17,842,439 [ ..ovveeenns o 4,446,575 |..... 17,906,768 |....coeeeeenneees foeemmmmeeeeeennnn oo e 8,964,131 .......... 21072 I
............ CHF
Fixed Income Portfolio 0.25%/ (USD
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns Exhibit 7 ... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/09/2019 |. 10/18/2027 |.......evvvvvenn fonnnn 650,260,104 3.224%)  |eeeiiiiiiiiin foeeeeiiens [ (4,801,923)|..... 61,249,939 |........... |.o.ee 30,790,412 |...... 8,969,306 [.....oevvvvnnnins foeveniieeeeiienn [ e 6,937,870 | ....eneen. BO21 ...evvennnns
............ CAD
Fixed Income Portfolio 3.352%/ (USD
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns Exhibit 7 ... |Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.04/06/2022 |. 04/13/2025 |.......ccevveeen fennnn 119,955,000 [3.335%)  |eeeueeeeeennie foeeeennieeeeeenn fes (68,935)|..... (9,118,927)f .eeeveeecs [onnne (8,123,830)|......... 129,448 .o e o [ 856,305 ....eeennn 21072 I
............ GBP
Fixed Income Portfolio 1.25%/ (USD
CUrrency SWap ......... |eeeeeeeeemmueeeeeennnannns Exhibit 7 ... |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/10/2019 |. 12/17/2026 |........cevvveen fonnnn 679,800,000 [2.082%)  [eeeiiiiiiiiiinines Jeereeeeeeeiiiis [ (1,469,426)......... 247,529 | ..o ....(24,159,020)f..... 18,488,874 |.oevvveiiviiinnn oo e e 6,553,822 | .......... BO21 ...evvennnns
............ EUR
Fixed Income Portfolio 0.25%/ (USD
Currency Swap ......... ... |Exhibit 7 ... [Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |.01/16/2020 |. 01/23/2027 |.... P 890,800,000 [2.268%) (4,449,214)|... (21,640,076) ... ... (56,706,284)f..... 15,830,649 [.oeeeeeeeeeeee [ e fees 8,704,326
............. Usb
3.28%/ (EUR
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2030 |.......evvvvvenr founnnns 1,684,050 [2%) [ i [ 5,658 |.......... 54,375 | eeeeeein [ 109,278 |........ (7218 01 ) R IR RPN RN 22,675 coeeeen B023 ............
N .
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2030 |.....eevuvvevee founnnn 16,840,500 [2%) [ e e 56,576 |......... 543,751 | ooeeveininn frnenn 1,002,778 |....... (288,008)]-..vvvvvmeeeerrnn foummeeeeemmmmnaes ferrrmnneeeeeennn foreeeeens 226,754 | ... B023 ............
3.28%/ (EUR
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2030 |.......eeuvvenr fouvnnns 1,122,700 12%) [ i [ 3,772 e 36,250 |.oeeeennnnn fernins 72,852 ... [QEI0[0)) AR AR R RN, 1B17 ] e B023 ............
............. usb
3.28%/ (ER
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2030 |...eevvuvvveenn founnrnes 4,490,800 2%) e foeeeeeeeeeeen s 15,087 |......... 145,000 |.coevvvnenn fernnnns 291,408 |........ (76,802)]cevvmeeeeeeennn foeeeeeemmeeeeee e [ 60,468 | .......... B023 ............
............. Usb
3.28%/ (EUR
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2030 |.......eevvvvvne fouvnnnnnns 561,350 2%) [ [ [ 1,886 |.eeveennnn 18,125 [ et | 36,426 |.......... [(CIC10[0)) R AR KRR R 7,558 | cooeeeennn B023 ............
............. usb
3.28%/ (ER
Currency Swap ......... SAFRAN F7754#ACT ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2030 |.....cevvueveee |ounnnnn 1,684,050 [2%) [ Jeer e [ 5,658 |.......... 54,375 | .oevvenin [ 109,278 |........ (28,801)]ceeeeneeeeemnnn foeeeeeeemeeeeee e oo 2,675 coeeeeenn B023 ............
............. Usb
3.365%/ (EUR
Currency Swap ......... SAFRAN F7754#AD5 ..... Dl e Currency..... JP MORGAN CHASE ... 7H6GLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2032 |........cevvver ovnnnns 1,684,050 12.05%) | e [ 5,812].......... 54,375 ... 132,403 |........ (28,801)]cvevvenniiiinnnn fooeeiiiiiiiins o foeeeeinnn 25,616
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
3. 365%/ (EUR
Currency Swap ......... SAFRAN F7754#AD5 ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2032 |......evuvveeee founnnn 19,085,900 [2.05%)  feeeeeeeeeereieees Jeeeneeeeeeenen feeeeeeeens 65,866 |......... 616,252 |..oveenee fonnns 1,500,565 |....... (326,406)....eeeeeenneeee Jeemmmmmeeeeeemnnnn foereeeeeniieeeee Jeeenns 290,313 | ..o B023 ............
............. Usb
3.365%/ (EUR
Currency Swap ......... SAFRAN F7754#AD5 ..... D1 . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 06/18/2020 |. 06/29/2032 |.... P U 1,122,700 |2.05%) ....36,250 |... ...(19,200)[.
............. usb
3. 365%/ (EUR
Currency Swap ......... SAFRAN F7754#AD5 ..... [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 06/18/2020 |. 06/29/2032 |....evvuuevveenn fouunens 5,052,150 [2.05%)  feeeeeeeeeiieeees e o 17,435 |......... 163,125 [.eveeeeees [ 397,208 |......... (86,402)[-.eeeeeeneeeeee Joemmmeeeeemnies foeeeeee e [ 76,847 [ .ooveennn B023 ............

Currency Swap ......... SAFRAN F7754#AD5 ..... 1) R Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 06/18/2020 |. 06/29/2032 |.....evvvveeeisn |oevennnns 561,350 2.05%) e [ [ 1,937 | 18,125 | [ 4134 ... [CHCIV0)) FOPR R A PTPRA RN 8,530 ..ot B023 ............
Currency Swap ......... SAFRAN F7754#AD5 ..... 1) O Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 06/18/2020 |. 06/29/2082 |........eevvees |oennne 1,684,050 2.05%)  |eeeeeieieee e e 5,812 ... 54,375 [ | 132,403 |........ (28,801)]eevreeeeeeeiiis foieeeeeeeies feiieeeein fes 25,616 ..o B023 ............
............. (]
GREAT PORTLAND ESTATES| 3. 2255%/ (GBP
Currency Swap ......... PLC G2685GAL3 ......... 1) Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 08/05/2020 |. 11/22/2035 |.....evvvvvvenss |oenne 1,314,000 2.77%) e e i 1,933 | 77,580 [eeeaiins fereaanns 132,592 |......... [ TR O O T R 23,372 eieeennn B023 ............
............. (]
GREAT PORTLAND ESTATES| 3. 2255%/ (GBP
Currency Swap ......... PLC G2685€ALS ......... D1 el Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNEQ7 | 08/05/2020 |. 11/22/2085 |........coeeens |oenne 13,140,000 2.77%)  feeeeeeeeeeiies foe 19,327 |......... 775,499 |..oeeeeeis |onnns 1,325,920 |....... (335,496)]....0eveeeeeniins o o 233,718 | eveeenns B023 ............
............. (]
GREAT PORTLAND ESTATES| 3. 2255%/ (GBP
Currency Swap ......... PLC G2685GAL3 ......... 1) R Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 08/05/2020 |. 11/22/2035 |......vvvvvrenss |oenne 1,314,000 2.77%) e e i 1,933 | 77,580 [eeeaiias frraannn 132,592 |......... [ TR O ) T R 23,372 eieeennn B023 ............
............. (]
GREAT PORTLAND ESTATES| 3. 2255%/ (GBP
Currency Swap ......... PLC G2685€ALS ......... .... |Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNEQ7  |. 08/05/2020 |. 11/22/2035 |.... oo |eeeeennn.. 657,000 [2.77%) (16,775)].
............. (]
GREAT PORTLAND ESTATES| 3. 2255%/ (GBP
Currency Swap ......... PLC G2685GAL3 ......... 1) R Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 08/05/2020 |. 11/22/2035 |....evvvveevinn |oennnnns 5,256,000 2.77%)  feeeeeeiiinnes e [ 7,731 o 310,200 [eeveeens | 530,368 |....... LG ) P R 93,487 | .eeeeen B023 ............
.. ..UsD

GREAT PORTLAND ESTATES| 3

Currency Swap ......... PLC G2685€ALS ......... D1 el Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNEQ7 | 08/05/2020 |. 11/22/2085 |........ccevees |oennne 1,314,000 2.77%) e e e 1,938 ...t 77,5680 [.eeeeiins fereanne 182,692 |......... (33,850 )]+ceeeirieeeeeeen oo e e 23,372 v B023 ............
GREAT PORTLAND ESTATES| 3. 2255%/ (GBP

Currency Swap ......... PLC G2685GAL3 ......... 1) R Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 . 08/05/2020 |. 11/22/2035 |......vvvvvrenss |oenne 1,314,000 2.77%) e e i 1,933 | 77,580 [eeeaiias frraannn 132,592 |......... [ TR O ) T R 23,372 eieeennn B023 ............
MCCAIN FINANCE | | | e (]
(CANADA) LTD. ROYAL BANK OF 3. 13%/ (CAD

Currency Swap ......... C5793#AP8 .............. D1 el Currency..... CANADA ............... ES7IP3USRHIGC71XBU11  [. 10/17/2019 |. 07/17/2034 |.......eeeeeens |-nne 22,310,211[8.42%) oo e [ (10,695)......... 660,231 [...ocoennns fernens (582,605)|......... (25,565)]+.cevvrieeeeeen oot e e 375,052 | ..oene B023 ............
MCCAIN FINANCE | | | e Ush
(CANADA) LTD. ROYAL BANK OF 3. 13%/(CAD

Currency Swap ......... C5793%AP8 ......cccennn. 1) R Currency..... CANADA ......ccevnne ES7IP3USRHIGC71XBU1T  [. 10/17/2019 |. 07/17/2034 |..oeevviiiaaess [oennne 1,066,017 3.42%)  feeeeee e e (1)) N KJN-TY/ U (27,838)|.......... (1,222)[ceeeeeeiiiein o e 17,921 .eeeees B023 ............
MCCAIN FINANCE | | | e (]
(CANADA) LTD. ROYAL BANK OF 3. 13%/ (CAD

Currency Swap ......... C5793#AP8 .............. D1 el Currency..... CANADA ............... ES7IP3USRHIGC71XBU11  [. 10/17/2019 |. 07/17/2034 |......oveeieees | 533,008 [3.42h)  |eeeeeeeeeeeins e o (256)).......... 15,778 | e (13,919)............ [(CHRD) ST TR STRUUI 8,960 | ... B023 ............
MCCAIN FINANCE | | | e Ush
(CANADA) LTD. ROYAL BANK OF 3. 13%/(CAD

Currency Swap ......... C5793%AP8 ......cceenn. 1) R Currency..... CANADA ......cceenne ES7IP3USRHIGC71XBUTT (. 10/17/2019 |. 07/17/2034 |..evvvvvieiins | 3,198,0613.42%)  feeeeeei [ (1,583)f......... 94,641 ... (83,513).....e [R5 PP R A PPPPRNI AR 53,762
MCCAIN FINANCE | | | e (]
(CANADA) LTD. ROYAL BANK OF 3. 13%/ (CAD

Currency Swap ......... C5793#AP8 .............. D1 el Currency..... CANADA ............... ES7IP3USRHIGC71XBU11 (. 10/17/2019 |. 07/17/2034 |......oveveeees |ennne 1,086,017 [8.42%)  feeeeeee e [ (14D 31,647 | | (27,838)|.......... (1,222)[ e [ e 17,921 ... B023 ............
MCCAIN FINANCE ..
(CANADA) LTD. ROYAL BANK OF

Currency Swap ......... C5793%AP8 ......cceennn. 1) Currency..... CANADA ......cceenne ES7IP3USRHIGC71XBUTT  [. 10/17/2019 |. 07/17/2034 |..eevvviiiaeiss | 533,008 [3.42k) e [ [, (256)]....evnee 18,773 e | (13,919)f...ceenns L O N 8,960 | ..ovvennn B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF 3. 17%/ (CAD

Currency Swap ......... C5793#A06 .............. D1 .o Currency..... CANADA ............... ES7IP3USRHIGC71XBU11 |. 10/17/2019 |. 07/17/2035 |....oveeeeeennn e 3,883,347(3.46%) i | | (1,850))......... 4021 ..o . (109,742)........... (4.450)]. e [ e e 68,109] .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
MCCAIN FINANCE (|} (D e usb
(CANADA) LTD. ROYAL BANK OF 3. 17%/ (CAD
Currency Swap ......... C5793#A06 ........eeeeee [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBU11 | 10/17/2019 |. 07/17/2085 |...eevvvnnereaen fennnnn 35,406,990 [3.46%)  [eeeeeeeeeeeiees feeeeneeeeeeeen feees (16,872)|...... 1,047,807 | .covvvennns fnenn (1,000,591)|......... (40,573 eeeeeeeeeeeee e o e 620,989 | .......... B023 ............
MCCAIN FINANCE (|} (D el Usb
(CANADA) LTD. ROYAL BANK OF 3. 17%/ (CAD
Currency Swap ......... C5793#A06 ... . | Currency..... CANADA ... . ES7IP3URHIGC71XBU11 |. 10/17/2019 |. 07/17/2035 |.... P 1,522,881 [3.46%) . (726)f..........45,067 | ... ... (43,036)|.......... (1,745)[.
MCCAIN FINANCE (|} (D e usb
(CANADA) LTD. ROYAL BANK OF 3. 17%/ (CAD
Currency Swap ......... C5793#A06 ........cc.... [0 IR Currency..... CANADA ...eeevinnes ES7IP3USRHIGC71XBUT1  |. 10/17/2019 [. 07/17/2035 |eevvveveeeennn foeeeeeeens 761,44113.46%) | [ s (363)----neeeee 22,533 [.eeeiiiin Joeenennnn (21,518 (873 eeeeeeeeeeee Jemmeeeeeeees [ [ 13,355 covveeenns B023 ............
MCCAIN FINANCE .. .
(CANADA) LTD. ROYAL BANK OF
Currency Swap ......... C5793#A06 .....vvenes [0 IR Currency..... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBUT1 | 10/17/2019 . 07/17/2035 |..cevvvenniviinn founnnnnd 6,929,110 3.46%) e [ e (3,302)f.......... 205,055 | .oeeevenann Jernnnnn (195,815)f.......... [(28°Z10)) R AR KRR RN 121,527 | woveeennns B023 ............
MCCAIN FINANCE
(CANADA) LTD. ROYAL BANK OF 3. 17%/ (CAD
Currency Swap ......... C5793#A06 ........cc.... [0 IR Currency..... CANADA ...eeeviniees ES7IP3USRHIGC71XBUT1  |. 10/17/2019 . 07/17/2035 |.eeevveeeeaeenn foens 1,522,881[3.46%)  |eeeeieeeeeeii foeeeeeeeeeeeen [ (726).......... TV (R N (43,036)|.......... (1,745) e e o [ 26,709 [ .eevennnns B023 ............
MCCAIN FINANCE (|} (el Usb
(CANADA) LTD. ROYAL BANK OF 3. 17%/ (CAD
Currency Swap ......... C5793#A06 .....vveees [0 IR Currency..... CANADA .....ovvvennnns ES7IP3USRHIGC71XBUT1 | 10/17/2019 [. 07/17/2035 |.eevvveniviinnn foerrinens 761,44113.46%) | e (363))..evveeeen 22,533 [eeeeeeins foeiiinnnn (21,518)]....cevenns [E-7)) S R R RN 13,355 | weveeennns B023 ............
............. usb
QPH FINANCE CO PTY 14.5525%/ (AUD
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 .........e. Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 06/11/2014 |. 08/14/2029 |.....evuvvveenn fonres 1,501,920 6.28%)  |eeeeiieeeeeeeie foeeeeeeeeeeeeeen [ (776)|......... 430,320 [.evvennen foreeeens 379,039 |.......... 13,440 [ e e [ 18,965 .....n.ee. B023 ............
............. Usb
QPH FINANCE CO PTY 14.5525%/ (AUD
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ...eeeeee Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |.06/11/2014 |.08/14/2029 |........eeevvver |ovnnnnn 8,260,560 (6.28%)  |eieeeeriiiiinins [ e (4,266)...... 2,366,758 [..euvneeens [ 2,084,713 |.......... FA T U RPN R R, 104,310 | .......... B023 ............
............. usb
QPH FINANCE CO PTY 14.5525%/ (AUD
Currency Swap ......... LIMITED Q7794#AF0 .... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |.06/11/2014 |. 08/14/2029 |.... .... 563,220 6.28%) L (291)f........ 161,370 |... ....142,140 |...
............. Usb
QPH FINANCE CO PTY 14.5525%/ (AUD
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ....eeeeeee Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |.06/11/2014 |.08/14/2029 |........euvvvver founnnnnnns 281,61006.28%)  |eeeereiiiinni foererriieeeens o [RLL) . 80,685 [..evvnneens o 71,070 [ 2,520 |uvneieiiiininns foererniineceinn e s 3,556 | .oeeeeen B023 ............
.. ..UsD
QPH FINANCE CO PTY 14
Currency Swap ......... LIMITED Q7794#AF0 .... |D1 ... Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 | 06/11/2014 |. 08/14/2029 |.....eeuevvvvenn feees 4,599,6306.28%)  feeeeeeeiiiiieees e o (2,376)...... 1,317,854 [..oeeeeenns | 1,160,806 |.......... A1,159 [ e [ s 58,082 ..ovvnnnnn B023 ............
Fixed Income Portfolio 1.625%/ (USD
CUrrency SWap ......... |eeeeeeeeemmueeeeeennnannns Exhibit 7 ... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 04/15/2019 |. 12/15/2023 |.......euvvvvenn fonnnn 524,560,000 2.875%)  [oeeiiiii e o (1,814,193)....(29,979,979)| ........... ... (32,167,260)f..... 13,455,630 [.vvievniniiies Jeeneeeeeiiiens [ [ 2,209,371 .oeeee BO21 ...evvennnns
............. usb
SYDNEY AIRPORT FINANCE 3. 196%/ (AUD
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.....cevvuevveer |ounnnnnnns 539,680 13.28%)  |ieeeeeeeiiieeeeeen freeeeeeenees feeeees (74)........... 3,880 [.evneeeinn foeeeennnnn 47,617 |........... 6,720 [oeeeeeeeenieeeeee Joemeeeeeeeenes foreeeeeeeeeeeen [ 1,19 oeeeeeeens B023 ............
............. Usb
SYDNEY AIRPORT FINANCE 3. 195%/ (AUD
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.......evvvvvves fouvnnnnnns 876,980 [3.28%)  |eeeeeriiiiiniin [ o (120)f.......oen 6,305 [.eueeeeens | 77,378 (... U870 1 AR AR KRR R 18,198 | ... B023 ............
............. usb
SYDNEY AIRPORT FINANCE 3. 196%/ (AUD
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/12/2020 |.06/16/2040 |....evvueevveenn founnnnns 4,587,280 (3.28%)  |eeeeriiieeeeeeenn feeeeeeeeeeeees feees (626).......... 32,979 | eeeviei [ 404,746 |.......... S7,119 [ e e s 95,192 | ..o B023 ............
............. Usb
SYDNEY AIRPORT FINANCE 3. 195%/ (AUD
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |........euvvvenr |ounnnnn 2,765,860 (3.28%)  |iiiieiiiiiiennn [ i [(1£:)) R— 19,884 [...oeeeeenn | 244,038 | 34,439 [ e fen [ 57,395
............. usb
SYDNEY AIRPORT FINANCE 3. 196%/ (AUD
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.....cevvuevveer |ounnnnnnns 404,760 3.28%)  |eeeeeeeeernnees freeennneeeeeenen frereeeeeennn (55 AR (V) IR 35,713 | 5,040 |-eveeeeeeeennes foeeeemmee e [ s 8,399 | ... B023 ............
SYDNEY AIRPORT FINANCE 3,
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.......evvvvvvnr fouvnnnnnns 202,380 13.28%)  [oeeeeereeneneenn [ [ (28)fcnnen 1,455 [ o 17,856 |.ocveeennnn 2,520 |ovvneneniiinins foererniieeeens e e 4,200 cevvnnnnns B023 ............
SYDNEY AIRPORT FINANCE 3. 196%/ (AUD
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.......eeeeveer Jvnnnns 1,281,74013.28%)  feeiiiiiiiies Jreeneeeeei e A75)] oo 9,215 | teiiiii [ 113,001 [.......... 15,960 [ oeveenniiieree Jommeeeeerniines forrerrninnneeeeen ferneeeees 26,598 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
SYDNEY AIRPORT FINANCE 3. 196%/ (AUD
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.....cevvuvveer |ounnnnnnns 202,380 13.28%)  |eeeeeeeeneeeeeenn feeeeeeennnees feeeens (28)[eeee 1,455 [coveeeeees o 17,856 |oeeeeeennnn 2,520 |-evneeeeeennes foeeeemneeeeeeen [ s 4,200 [ covveennns B023 ............
............. Usb
SYDNEY AIRPORT FINANCE 3. 195%/ (AUD
Currency Swap ......... COMPANY 87124VE*6 .... |D1 . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.... L A04,760(3.28%) | fe [ (88)) 2,910 |... ..5,040 |. ... 8,39
............. usb
SYDNEY AIRPORT FINANCE 3. 196%/ (AUD
Currency Swap ......... COMPANY 87124VE*6 .... |D1 ............ Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 02/12/2020 |.06/16/2040 |.....cevvuevveer |ounnnnnnns 202,380 13.28%)  |eeeeeeeenieeeeeenn [ eeennnees feeeens (28)[eeee 1,455 [ceveeeeees o 17,856 |oceeeeenns 2,520 |-eeeeeeeeeenies foeeeemnee e [ s 4,200 [ covvennnns B023 ............
.. ... CHF
Fixed Income Portfolio 0. /(USD
CUrrency SHap ......... |eeeeeeeeemuneeeeeennnnnnns Exhibit 7 ... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/02/2020 |.09/11/2029 |.......evvvvenn fonnnn 395,604,396 [1.395%)  [eeeiiiiiiiiin foeeeriieeeens [ (1,258,083)|..... (1,537,295)] ccevvennnnn fennnn 11,988,654 |...... 4,965,466 ........cevvninrns fevvnnnieniiinnnn [ e 5,025,419 | .......... BO21 ...evvennnns
............. usb
VTG FINANCE SA 2.778%/ (ER
Currency Swap ......... L9619GAAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |....cevvvuvveer fovnnnnns 880,125 1.45%)  |eeeeeeeieeeeeen [ [ 3,128 |eeeeennns 65,288 [..ooveeees e 105,686 |......... (14,400)[- o eeeeeeeeeeee Jemeee e foeeeeee e [ 13,627 | weennnnenn B023 ............
............. Usb
VTG FINANCE SA 2.778%/ (EUR
Currency Swap ......... L9619@AAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |.......evvvvvvrn founnnn 13,788,62501.45%) [ e [ 48,923 |...... 1,022,839 [..eeeeeens | 1,655,741 ....... [ JC10Z)) R ETUPRRR AR R, 213,491 ... B023 ............
............. usb
VTG FINANCE SA 2.778%/ (ER
Currency Swap ......... L9619GAAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |....cevvvuvvver founnnnns 586,750 |1.45%)  feeeeeeeeeeeeeen [ [ 2,082 .eunnnnnn 43,525 | .oeiiiiinn feenns 70,457 |.......... (9,600 eeeeevneeeeen Jommmmeeeeeemmnes foereeeenieeeeees [ 9,085 .evvennnns B023 ............
............. Usb
VTG FINANCE SA 2.778%/ (EUR
Currency Swap ......... L9619@AAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 [. 10/29/2032 |.....evvvvvvvrnn founnnnns 4,107,250 [1.45%) e [ e 14,573 |......... 304,675 [.eeveneees o 493,200 |........ [(740: 1) F [ RPN RN 63,593 | .......... B023 ............
............. usb
VTG FINANCE SA 2.778%/ (ER
Currency Swap ......... L96190AA7 ... . | Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |.... ....880,1251.45%) ....65,288 ... ... 105,686 |.........(14,400)[.
............. Usb
VTG FINANCE SA 2.778%/ (EUR
Currency Swap ......... L9619GAAT .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |.......evvnvvvve founnnnnnns 203,37511.45%) oo s oo 1,041 oot AI(X ) P R 35,229 |.......... (32 (0[0)) R AR R RN 4,502 .o B023 ............
VTG FINANGE A 2 7764/ (ER
Currency Swap ......... L9619GAAT7 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2032 |....eevvvuvvvee fovnnnnns 203,375 11.45%) e Jeeeee e fereeeeeens 1,041 |t AI(CX ) R N 35,229 |.......... (4,800 eeeeemneeeeen Jommmmeeeeeemmnes foeeeeeeniieeeeeen [ 4,542 ... B023 ............
............. Usb
VTG FINANCE SA 3.085%/ (EUR
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.......eevvvvvnr |ounnnns 1,173,500 11.7%) [ e [ 4,377 | 87,080 [.eeuueenns [ 168,968 |......... [QEH0(0)) R AR R RN 20,819 .ooeeeenns B023 ............
............. usb
VTG FINANCE SA 3.085%/ (ER
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.....cevuevvevee founnnn 12,321,750 [1.7%) e foeeeeee s 45,958 |......... 914,026 |..covvnne founnns 1,774,162 |....... (201,804)]...eevvneeeeeeenn formeeeeemmneees feeermneeeeeeennn foeeeeeees 218,594 | .......... B023 ............
............. Usb
VTG FINANCE SA 3.085%/ (EUR
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |........evvvvvnr |ovnnnns 1,173,500 |11.7%) [ e [ 4,377 | 87,050 [.evueeenns [ 168,968 |......... [QEI0[0)) R AR R RN 20,819 .ooeeeenns B023 ............
............. usb
VTG FINANCE SA 3.085%/ (EUR
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.....evvvuvveee foumnnnnns 880,125 |1.7%) [ [ e 3,283 e 65,288 [...oeeeees forrneens 126,726 |......... (14,400)[- o eeeeeeeeeeee Jemeeeeeeeeees foeeeeee s [ 15,614 .......... B023 ............
............. Usb
VTG FINANCE SA 3.085%/ (EUR
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.......evvvvver founnnnnnns 203,37511.7%) e e oo 1,004 (.......... 21,763 |... (32 (0[0)) R AR R RN 5,205
VTG FINANCE SA
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 10/01/2020 |. 10/29/2035 |...evvveuvveenn founnnnns 4,694,000 [1.7%)  Jeeeeeeeeeeeeennn oo Jes 17,508 |......... 348,200 |..cevunnnns fonns 675,871 |........ (76,802)]cevvmeeeeeeennn foeeeeeemmeeeeee e [ 83,274 | .......... B023 ............
VTG FINANCE SA
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |........evvvvenr |ovnnnns 1,466,875 |1.7%) [ e [ 5,471 |eueennns 108,813 | ooeeeeenen [ 211,210 |......... [ZZ0[0[0)) R FOURURRR R RN 26,023 | .......... B023 ............
VTG FINANCE SA 3.085%/ (ER
Currency Swap ......... L9619@AB5 .............. Dl e Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.....evvvieieee Jovnnunnaes 203,375 1. 7%)  |eieeiieieiiinees feeennnneeeeeennns franeeeeenns 1,004 (.......... PAI(XT PR N 2.282].......... (4,800 eeveemnnrrrree Jormmneneeeemnnnes forrerrrnninnrreres [rraaaees 5,205] ..oooenenn B023 ............




STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

12’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
VTG FINANCE SA 3.085%/ (ER
Currency Swap ......... L9619@ABS5 .............. [0 IR Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 10/01/2020 |. 10/29/2035 |.....evvvevveee founnnnnnns 293,375 11.7%) e e feeeeeees 1,004 |.......... AI(CX ) R N 2.2221.......... (4,800 eeeeemneeeeen Jommmmeeeeeemmnes foreeeennieeeeens [ 5,205| .oeevven B023 ............
Fixed Income Portfolio 0125%/(U38HF
Currency Swap ......... . ... |Exhibit 7 ... [Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 04/08/2021 |. 07/23/2030 |.... A 512,129,380 |2. 1225%) (2,557,019)f...... 7,820,267 [.evvuneens [ 2,271,140 |...... 6,552,748 [c.eeiviiiiinnns e [ e 6,926,920 .[B021 ...
............ CHF
Fixed Income Portfolio 1.375%/ (USD
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns Exhibit 7 ... |Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 04/20/2022 |. 05/04/2028 |........cceeeeeen fennnn 211,304,807 [3.675%)  |eeeruieeeeeeenn foeeeeeeeeeeeenn [ (1,198, 147)|...... 7,621,360 [..ovenneres fornnns 4,578,324 |...... 2,790,986 [...eeeeeennnneee Joeemmneeeeeemnnen oo | 2,385,647 | .......... 21072 I
COMPAGNIE DES LEVORES [ | | UsD
LESAFFRE SA F2000#AD8 WELLS FARGO BANK, 3.866%/ (EUR
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 07/22/2015 |. 12/01/2030 |.....evvvvvvvrnn fornnnnns 5,443,000 2.07%)  feeeiiiiiis s [ 24,39 |.......... 10,750 | oeeeeeeenn [ 230,047 |......... [CCLCNV[0 7)) R FORRRRR R RN, 75,404 | .......... B023 ............
COMPAGNIE DES LEVWRES [ | | UsD
LESAFFRE SA F2000#AD8 IIELLS FARGO BANK, 3.866%/ (EUR
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXT09  |. 07/22/2015 |. 12/01/2030 |...cevvvuueveaen fovnnns 16,329,000 [2.07%)  feeeeeeeeeeeieeee Jeeeeee e o 72,987 |eennnneen 73 1 IR 690,140 |....... (288,008)]-..vvvvvmeeeerrnn foummeeeeemmmmnaes ferrrmnneeeeeennn foreeeeens 226,213 | .oeeee B023 ............
COMPAGNIE DES LEVORES [ | | UsD
LESAFFRE SA F2000#AD8 WELLS FARGO BANK, 3.866% (EUR
CUrrency SWap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... NA KB1H1DSPRFMYMCUFXT09  |. 07/22/2015 |. 12/01/2030 |.....cevvuvvvern founnns 66,404,600 [2.07%)  |eeeeerrerienni [ foe 296,815 |......... 131,156 | oo [ 2,806,568 |..... [RPRVATY7X) R U AR R, 919,932 | .......... B023 ............
............. usb
DENTSPLY SIRONA INC WELLS FARGO BANK, 3.01%/ (ER
Currency Swap ......... 24906PB#5 ............. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 |. 10/27/2024 |......eevvvveenn feeeeeeens 111,98010.98%) oo e feeeeeeeeeen LT . 3,335 | s 4,49 .......... (1,920 eeeeeeeeeeeee Jmmeeeeeeemeees foeeeeeenee e [ FLOX]) . B023 ............
............. Usb
DENTSPLY SIRONA INC WELLS FARGO BANK, 3.01%/ (EUR
Currency Swap ......... 24906PB#5 ... . . | Currency..... NA. .. KB1H1DSPRFMYMCUFXT09  |. 10/05/2016 |. 10/27/2024 |.... .... 335,940 10.98%) ....(5,760). .(B023 ...
............. usb
DENTSPLY SIRONA INC WELLS FARGO BANK, 3.01%/ (ER
Currency Swap ......... 24906PB#5 .............. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 |. 10/27/2024 |......cevvveenn feennns 1,281,78010.98%)  feeeeeeeeeeeeees Joee e [ 6,304 |.......... 36,685 [..euvneees foreiaeenns 49,4%|......... (21,120 eeeeeeeeeee e foeeeeee [ VYL TH T, B023 ............

DENTSPLY SIRONA INC WELLS FARGO BANK,
Currency Swap ......... 24906PB#5 .............. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 |. 10/27/2024 |......evvvvvvnnn foerinnnnns 223,96010.98%)  feeeeiieiiie e oo 1,146 et 6,670 |eeeeeeinen |eiiins 8,99 |.......... [(<78:Z10)) R AU R RN 1,407 | weeeneeens B023 ............
DENTSPLY SIRONA INC WELLS FARGO BANK, 3.01%/ (ER
Currency Swap ......... 24906PB#5 ............. [0 IR Currency..... NA e KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 |. 10/27/2024 |......eevvvveenn feeeeeeens 335,94010.98%) [ e feeeeeeens 1,719 et 10,005 |.oevvveenn frnnnns 13,498 |.......... (5,760 eeeeeeneeeeen Jommmeeeeeemmnes foeeeeemniieeeeeen [ 2,110 ceveeennns B023 ............
............. Usb
DENTSPLY SIRONA INC WELLS FARGO BANK, 3.01%/ (EUR
Currency Swap ......... 24906PB#5 .............. [0 IR Currency..... NA KB1H1DSPRFMYMCUFXTO9  |. 10/05/2016 |. 10/27/2024 |......evvvvvvnnn foerinnnnns 111,08010.98%) [ e [ 573 | ceenns 3,335 oo s 4,49 |.......... [Q18°70)) R AR KR RN (<] (R B023 ............
............. usb
WELLS FARGO BANK, 2.236%/ (EUR
Currency Swap ......... EVIDES NV N3136#AD4 . |D1 ............ Currency..... NA. s KB1H1DSPRFMYMCUFXT09 |. 05/27/2020 |. 12/11/2024 |.....oeveeeeeee Jovnens 11,008,000 [1.25%)  foiiiiiiiiieieeeeen freeeenenniaees feeeeennns 27,450 |......... 143,501 f.oeniiiinn foeeiennnns 92,531 |....... (192,004)].. oo eeeernmenee Joemmmmmneeeennnnn foenerrerernannnes Joennnnnnns 7,792 coveeennns B023 ............
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (32,771,183) (128,784,745) XXX (246,014,144) 116,060,061 83,327,786 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (32,713,724) (128,784,745)] XXX (242,431,315 116,060,061 83,807,213 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
Fixed income Portfolio Interest
Interest Rate Swap ... [ coeeeeiiiiiiniiiniiiinis [0 IR Rate........... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 05/17/2011 [.07/16/2038 |....eveeeeeennn fenes 4,000,000 [3ML 7 (3.9825%) [-+-ueeeeemmmnnes [oeemmmmieeeeeennn ferieeeeenns 7,902 |....... (232,318)] cevveenee [ (232,318)|....... (127,489)[.. e eeeeeeeeeee Joeemmneeeeeemeen feeee e s 78,241 ool BO311 ..........
Fixed income Portfolio Interest
Interest Rate Swap ... [ cooeviiriiiiiiiiiniiiinis [0 IR Rate........... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 07/26/2011 . 07/02/2037 |...eevvveeeaaen fevnnnn 25,000,000 [. ML / (4.085%) |-evvnunreeermmnn fooeeemmmmieeeeens fones 43,525 |..... (1,508,645)(.....cccce [nnne (1,508,645)|....... (756,913)[.. e eeeeeemeeee Jeeemmmeeeeeemneen foereeeeeeieeeeee Jeees 472,125 .o BO311 ..........
Fixed income Portfolio Interest BANK OF AVERICA NA
Interest Rate Swap ... .... |Rate... .. |REAL ESTATE ........ BATYDEB6GKMZO031MB27 |. 11/09/2022 |.09/01/2027 |.... T A 225,000,000 [SOFR / (4.081%) |.. ... 143,375 |..... (6,341,017)] .o |oenee (6,341,017)|..... (2,498,467)[....ceeeeeeeeeee [ foeeeeeee e fens 2,366,423 .|BO311 ..
income Portfolio Interest BANK OF AMERICA, NA (|, 3L/
Interest Rate Swap ... Rate....ccoevne | rrnniiiiiiniininieens BATYDEB6GKMZ0031MB27  |. 07/03/2012 [.07/16/2038 |...evveevveennn fenes 5,000,000 ((2.48125%)  [oeeeeeeennniiees Joeeenneeeeeenen feeeeeeeens 27,305 |........ 608,751 [..oeeeevnns Joeeennnn 608,751 |....... (147,985)[.. e eeeeeenneeee Joeemmmneeeeeemnen foeeeeeeeeeieeeee Joeeeins 97,801 wveennnnn BO311 ..........
Interest BANK OF AVERICA, NA
Interest Rate Swap ... Rate....ccoevns | rnnniiiiiiniineeens BATYDEB6GKMZ0031MB27  |. 01/03/2013 |. 08/30/2038 |......evuueveeen fevnnnn 12,000,000 [. 3ML / (2.815%) [+eeeeeemneeeeeenn fommeeeeemmnneees feeeennnnns 59,927 |......... 982,785 | .eeveneee [ 982,785 |....... (867,140 e eeeneeeeeeen femmeeeeemmnneees Joeeermneeeeeeennn feeeeeeees 235,666 | .......... BO311 ..........

Interest BANK OF AMERICA, NA
Interest Rate Swap ... |Liability Hedge ...... Exhibit 7 ... [Rate......oo. [oooiiiiiiiiiiiiinn B4TYDEB6GKMZO031MB27 _|. 04/24/2020 |. 05/01/2023 |.......ceenne |..... 130,000,000....5.75%/1.315% |..cuvveeeeeeeees oo [ 1,442,677 ......... 543,410 | ooeeeeen [ 543,410)..... (1,446,028)]....0eveeeeeenes o o [ 189,429 .......... BO37 ............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest BANK OF AMERICA, NA
Interest Rate Swap ... Rate.....cccovn | vnniniiniiiiiineeeees BATYDEBBGKMZO031MB27  |. 11/23/2009 |. 03/31/2039 |......evvvvvvven founnns 10,000,000 .. 4.82% / (ML) [-oevveevnnnninninn fornneeeeeiiiiens foeveinnnnns 2,134 ...... 1,639,048 [..ooeeeeenn | 1,639,048 |......... 333,850 |.evvvvneniiirinnn feeeeeeeeiii i [ 200,068 | .......... BO311 ..........
Interest BANK OF AMERICA, NA | | 5.02125% /
Interest Rate Swap ... . |Rate... N . BATYDEB6GKMZO031MB27  |. 03/15/2010 |. 09/28/2040 |......cevvnvvver fouvnnns 4,000,000 [(3ML) ...814,413 ... ....814,413|.........141,831 |. .|BO311 ..
Interest GOLDMAN SACHS
Interest Rate Swap ... Rate........... INTERNATIONAL ...... W22LROWP2IHZNBBEKS28  |. 07/30/2010 |. 11/01/2037 |...eevvvvnnvinnn fovnnns 30,000,000 [.3ML / (3.731%) |evvvnnrrvrrnnnnns fooreevvnieeieens e 71,531 |....... (800,592)[ +evvunnees fonrnns (800,592)....... [CCAE-TReEs 0 A ERRUPTORR AP . 573,149 | .......... BO311 ..........
Interest GOLDMAN SACHS
Interest Rate Swap ... Rate........... INTERNATIONAL ...... W22LROWP2IHZNBBBKS528 | 12/20/2010 . 03/31/2040 |...evvvvvvvvvnnn fonnnns 7,000,000 .. 4.82% / (ML) [cevenvvvennnnnnns [oovevnnnneeeeinns fooeniiienns 1,49 |...... 1,217,071 | oo | 1,217,071 |......... P2 T PO KRR (R R 144,367 | .......... BO311 ..........
Fixed income Portfolio Interest GOLDMAN SACHS
Interest Rate Swap ... JUU 1) B Rate........... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 |, 12/20/2010 . 06/30/2040 |....evvvvvvvvenn fonnnns 3,000,000 ].4.835% / (ML) [ceveeevernnnnnns foevvmmnneeeennnnn fooniiiiinnnnns 76 |......... 530,657 |... 530,657 |......... 104,206 |.oevvvnenninvennns oo i [ 62,323 .[BO311 ..........
incone Portfolio Interest GOLDMAN SACHS
Interest Rate Swap ... Rate........... INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 02/07/2011 [. 03/31/2041 |.oevvvennvviinnn foennns 9,000,000 [5.2675% / (ML) [oveevrvvrrnnnnnnns foevemnneeeeeinnns [ 11,990 |...... 2,179,722 | eoeeeein | 2,179,722 |......... 328,863 [..nuiiiieiniies foevrniieeeeiiens [ e 190,991 [ ..oeeeeens BO311 ..........
Interest GOLDMAN SACHS
Interest Rate Swap ... Rate........... INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 02/07/2011 [. 03/31/2041 |.eevvvenniviinnn fonnnns 5,000,000 [5.2175% / (ML) [oevevvvvvrnnnnnns foevennnnneeeeinns foeeniiienns 6,036 |...... 1,177,078 [ .eveeeeee [ 1,177,078 |......... 182,211 | e i [ 106,106 | .......... BO311 ..........
Interest HSBC BANK USA, N.A.
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 11E8VN30JCEQV1HAR804  [. 07/26/2011 |. 09/11/2036 |......cevvvunns Joveenn 31,250,000 [.3ML / (3.975%) |.eevvvvrnnniiriinn foeeeeeniiines fovviinnnns 66,067 |..... (1,611,636)]...ccevenns |onee (1,611,636)|....... [(S208 72X U AR R RN 573,254 | .......... BO311 ..........
Interest HSBC BANK USA, N.A.
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 11E8VN30JCEQV1HAR804  [. 07/27/2011 |. 09/28/2036 [......evvvvnnns Jovrens 19,500,000 [3ML / (4. 1475%) [o.envvvviennninnns foeveniieieeeinien [ 28,916 |..... (1,375,514)( .oeeeeeecn [ (1,375,514)|....... (G-I A A0 R U RPN RN 358,329 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 03/31/2011 |.06/28/2041 |.......evvvvvves |ounnnns 7,000,0001..5.08% / (ML) [cevenvvrrmnnnnns [ooermmnnneeeeinns foonniininns 5,189 |...... 1,485,8% [...cceeeeis | 1,485,894 |......... 253,203 |.oevvvnieiiinnnn o e e 149,561 [ .....eeees BO311 ..........
Interest
Interest Rate Swap ... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 07/03/2012 |.09/28/2040 |........evvvvenr founnnns 4,000,000 [3ML 7 (2.5025%) [.veevvvvrennnnnins foevennneeeeeinnns [ 22,381 |ooueennns 521,621 [ .eeeeeeees o 521,621 |....... [RPETR:C)) R IR AR R, 83,689 .......... BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . [ JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 07/03/2012 |. 09/30/2039 |.......evvuvvenr Jounnnns 5,000,000 |. 3ML / (2.495%) |.. ...632,901 |..........e ....632,901 |....... (RIS 1) R IR R R 101,588 | .......... BO311 ..
Interest
Interest Rate Swap ... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 07/03/2012 |. 09/30/2041 |......evvvevvens founnnnn 3,000,000 [3ML 7 (2.5125%) [cveeereviernnnins foeveniieeeeeiiies [ 16,702 |......... 399,693 |..cevvinnnn [ 399,693 |......... [(CX TR O KRR T R, 64,544 .......... BO311 ..........
Interest (0 1 1 | | 4.90625% /
Interest Rate Swap ... Rate........... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 12/15/2009 |. 09/30/2039 |........eeevvenr |ouvnnns 5,000,000 |(3ML) e e feeeeeen 2,085 |......... 896,715 [ eeveneees o 896,715 |......... 170,629 |.evvvvenieviinnn [ i [ 101,588 | .......... BO311 ..........
Interest ROYAL BANK OF
Interest Rate Swap ... . |Rate... . | CANADA ... . ES7IP3USRHIGC71XBU11 |. 10/05/2012 |. 10/31/2037 |.....cevvunvvens Jounnnns 5,000,000 |.3ML / (2.705%) |.. ....455,935 |....... (148,595)|. .|BO311 ..
Interest ROYAL BANK OF
Interest Rate Swap ... Rate........... CANADA .....cvvvnnnnns ES7IP3USRHIGC71XBU11 | 01/03/2013 |. 05/22/2038 |.......evvvvveen founnns 12,000,000 .. ML / (2.82%) |.oevvvvvnnnievennn foeeeeeiiiieees fovviinnnns 58,444 1......... 964,558 | ..evvnneees o 964,558 |....... (IR (VX)) RPN IR RPN AR 233,564 | .......... BO311 ..........
Interest ROYAL BANK OF
Interest Rate Swap ... Rate........... CANADA .....cvvvennnns ES7IP3USRHIGC71XBU11  |. 04/11/2013 |.06/16/2038 |.......eevvvvven founnns 12,000,000 .. ML / (2.89%) [.oevvvvvnnnirninnn foeeeeeiiiienes fovveinnnns 56,480 |......... 867,338 |..evvnneens [ 867,338 |....... [RELSTARE (0] A EORRRRUPTORR PR R, 234,092 | .......... BO311 ..........
Interest NATUEST MARKETS PLC
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens RR3QWCHIIPCSBA4S074  |. 03/02/2011 [. 09/30/2041 |..evvvvnnvvvinnn fonnnns 3,000,000 .. 4.64% / (ML) [ceveerrvvrmnnnnnns foorevmmnnnneennns forinninienns (746)|......... 481,497 | .eveeeeees [ 481,497 |......... 107,302 |oevvveeeeveinnn oo e [ 64,544 .......... BO311 ..........
Interest NATUEST MARKETS PLC
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens RR3QWCHIIPCSBA4S074 | 08/28/2008 |. 08/30/2038 |.....evvvvvvvenn feoenns 4,000,000 5. 1175% / (ML) [oveeevvvrmnnnnns [oeernnineeeeeinns foenniieeens 3,049 )......... 782,919 | .eveeeeees o 782,919 |......... 133,006 [.vvvvevveiines Jevneeeeeeiiens [ e 78,555 | ... BO311 ..........
Interest NATUEST MARKETS PLC
Interest Rate Swap ... (31 (- S N RR3QW 1 CHINIPCSBA4S074 | 09/16/2008 . 07/16/2038 |....evvvvvvvvenn feonnns 4,000,000 [.5.264% / (3UL) |........ 360,000 [...eevvinieeeens Jennnins 3,010 |......... 844,380 | ..cvvnnens forrnnnns 844,380 |......... 134,006 |.oovvveniiiiinnn [ [2TL)) PO KRN 78,241 [ ool BO311 ..........
Interest NATUEST MARKETS PLC
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens RR3QWCHIIPCSBA4S074 | 09/16/2008 . 07/16/2038 |....evvvnvvvvnnn feonns 5,000,000 [.5.317% / (3ML) |......... 420,000 [o.neeieiiiieeees Jernnns 4,673 |...... 1,087,614 |.ceeeeeenns [ennnns 1,087,614 |......... LT R (R IC1e)) O RN 97,801 weeennnens BO311 ..........
Interest NATUEST MARKETS PLC
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens RR3QWCHIIPCSBA4S074  |. 02/09/2010 . 06/30/2040 |....evvvnvvvvnnn fonnnns 8,000,000 [5.0575% / (ML) [cvveevvrrrnnnnnns foevevmnnneeeeinns foonniieinns 6,360 |...... 1,648,692 [..cceeeens | 1,648,692 |......... 280,928 [ovvuniiiiiininns foeeeenieeeeeiees [ e 166,195 | .......... BO311 ..........
Interest NATUEST MARKETS PLC
Interest Rate Swap ... Rate......ccovw | unninrniiiiiiinnneees RR3QWCHIIPCSBA4S074  |. 04/26/2010 |. 12/31/2040 |....evvvvnnvvnen fovnnnn 10,000,000 .. 5.12% / (ML) [-oevvevvnnniinrinn fornneeeeeiiiiees foeveiinnnns 9,634 |...... 2,198,269 | ...ccvvnnnn feunnnn 2,198,269 |......... 358,321 | oo e [ 210,755 | .oeeennnns BO311 ..........
Interest
Interest Rate Swap ... Rate........... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |.07/26/2011 |.09/11/2036 |.......evvvvvven fovnnnn 31,250,000 .. ML / (4.03%) |..evvvvvnnniirinnn foeeeeeiiiinens fovviinnnns 61,993 |..... (1,797,150)] coeeeeeeean |oee (1,797,150)....... (925,809)[...vvvvevvnnnins Joevenieeeeeiiees [ e 573,254 | .......... BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . | SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |.07/27/2011 |.09/28/2036 |........eovvvvrr feunnnn 19,500,000 |.3ML / (4.201%) [ounivvernnnnnnns Joevenineeeeeiiinnn [ 26,308 | (1,488,461)].ccceeeens |oeee (1,488,461)....... (582,383)|. 358,329 .|BO311 ..
Interest .. 2.77800337% /
Interest Rate Swap ... Rate........... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 06/09/2022 |. 12/31/2043 |........cevvvvee ovnnns 63,119,287 [(SOFR)  Joeveeiiviiiennns fooveeiiinninnninns Jounnans (260,246)]..... (4,561,698)[ .. [onnns (4,561,698)|...... 2,144,227 |.oovvnniiiiinns oo e o 1,438,203 [ .......... BO311 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest .. 2.00470504% /
Interest Rate Swap ... Rate........... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 07/05/2022 |. 12/31/2040 |.....cevvvvvnen fovnnnn 22,658,202 |(SOFR)  feeeeriiiiiiiniees e [ (94,770)|..... (1,954,461)(..cceeec [onnn (1,954,461)......... (K IN1LCIC N RN R RN RN 477,534 | ool BO311 ..........
Interest ..2.00159689% /
Interest Rate Swap ... . |Rate... .. [SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |.07/05/2022 |. 12/31/2035 |.... [T R, 16,990,510 |(SOFR) ...(73,872)..... (1,240, 491) ceveeneecn [ (1,240,491)|.........418,142 |. 303,480 .|BO311 ..
Interest .. 2.81231132% /
Interest Rate Swap ... Rate........... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 07/07/2022 |. 12/31/2038 |.....evvvnvvnen founnns 38,043,562 |(SOFR)  [eeereeiennnnens Joevvniineeeeiiees [ (155,068)f..... (2,453,374) «eevvennnnn fennnn (2,453,374)|...... 1,121,888 |oeveeeiiviivin fooeeeii e o 755,248 | .......... BO311 ..........
Interest .. 2.00526501% /
Interest Rate Swap ... Rate........... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 06/28/2022 |. 12/29/2045 |......evvvvvvven fovnnnn 62,286,009 [(SOFR)  eeeerevrrvrennnns fooreeeviieeeens e (218,697)f..... (2,901,491 .eeeneeecn [ (2,901,491)f...... 2ATAATA [ e [ e 1,485,8% | .......... BO311 ..........
Fixed income Portfolio Interest ... 2.7883965% /
Interest Rate Swap ... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 07/13/2022 |. 12/31/2043 |.....cevvvvvvven fovnnnn 63,242,837 |(SOFR)  [oeeeeeeiiiiiiiens freeeeeeeeiiiees foeeeens (262,274)|..... (4,635,181)(..cevneccs [onnns (4,635,181)...... 2,120,745 |eevvnniiiiinn foee e e 1,441,018 .[BO311 ..........
income Portfolio .. 2.79601018% /
Interest Rate Swap ... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/25/2022 |. 12/31/2043 |......evvvvvvven fovnnnn 69,921,526 |(SOFR)  [ooeeeeeieeiiiiins freeeeeeecinines foreeens (281,211)f..... (4,522,494) .eeeeeeeaas |oene (4,522,494)|...... 2,373,505 |.eevvneiiiiinnnnn fooeeeiii e e 1,593,196 | .......... BO311 ..........
.. 2.81905154% /
Interest Rate Swap ... SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 08/30/2022 |. 12/31/2043 |......evvvvvvven fovnnnn 37,545,900 |(SOFR)  [eeerrviinniinens Joevveneeeeeiinns [ (154,472)|..... (2,612,711)] ceeeeeeeeas |oe (2,612, 711)...... AT U RN RPN R 855,501 [ .......... BO311 ..........
.. 2.87564632% /
Interest Rate Swap ... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 08/31/2022 |. 12/31/2044 |.......evvvvvven fovnnnn 38,537,768 |[(SOFR)  [ooeeeeeiiiiiiins [ foeeeens (161,867),..... (2,694,451) .coevvennns [nnnn (2,694,451)...... 1,339,913 [oeneiiiiiins oo [ e 899,051 | .......... BO311 ..........
.. 2.87817468% /
Interest Rate Swap ... SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |. 09/01/2022 |. 12/31/2043 |......evvvvvven founnnn 43,116,168 [(SOFR)  |oeeerevervivnnnns fooeeeeiiiees e (166,263)f..... (1,518,231)f ceveeneecs [ (1,518,231)...... 1,513,232 [eeveiiiiiiiinnns oo [ s 982,423 | .......... BO311 ..........
BOFA SECURITIES INC
Interest Rate Swap ... [.oeeveeeeeeeeeneeeis D1 o [Raten e [ 549300HNAUKVAE2R3U73  |. 10/30/2007 |. 11/01/2037 |..cevvvvnnnvinnn fovnnns 30,000,000 [.. 5.45% / (ML) |evvvnnrrrernnnnns foovvevmnnineeens s 57,3%...... 6,716,031 |..ccceeenns | 6,716,031 |......... FCLR T G PR KRR R R 573,149 | .......... BO311 ..........
INC
Interest Rate Swap ... [.eeeveeeeeeeeenieees D1 o [Raten s e 549300HNAUKVIE2R3U73  |. 11/05/2007 . 11/05/2087 |.eevvvunnvvvinnn foeens 5,000,000 [5.5675% / (ML) [cveenrevrrnnnnnnns Joovnnnneeeeeinnns fooniiiinns 10,890 |...... 1,186,608 |........oo f.nnnnt 1,186,608 |........ 160,89 |.vvvvvenevnvinnnn oo v [ 95,561 [ ..eveennns BO311 ..........
Interest ING
Interest Rate Swap ... . |Rate... 549300HNAUKVAE2R3U73  |. 04/24/2008 |. 04/28/2038 |.... P U 5,000,000].5.296% / (ML) [ceveeeveernnnnnns Joovevnnnneeennnns foonienennnn 7,896 | 1,057,322 [.eveeeeeens | 1,057,322 [.......162,025 |ocevennnniiinne [ e el 97,107 BO311 ..
Interest ING
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 06/20/2008 |. 05/22/2038 |......evvnvvveen founnns 12,000,000 [.5.268% / (ML) [.oevvvvvnnnvrnrnnn foeereeiinienes fovviennnns 14,996 |...... 2,510,026 [..evunnens fonnnns 2,510,026 |......... 392,990 |.evvvnniiniinnnn oo e [ 233,564 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVIE2R3U73  |. 06/12/2008 |. 06/16/2038 |......eevnvvvven fevnnns 12,000,000 [.5.471% / (3ML) [-oevvvvnnnniinennn foeeeeeiiiinees fovviinnnns 20,950 |...... 2,807,665 [....eeeee fonnnns 2,807,665 |......... 398,305 |..evvvnnieriinnnn oo e e 234,092 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... . |Rate... ... 549300HNAUKV1E2R3U73 | 07/17/2008 |. 07/19/2038 |.... R R 12,000,000 .. 5.33% / (ML) [-oevvvvvnniininnn fonnneeeviiines foveennnn. 19,309 [l 2,616,057 [.cevuneens [ 2,616,057 |.........391,647 |. .|BO311 ..
Interest ING
Interest Rate Swap ... (3.1 (- S N 549300HNAUKVIE2R3U73  |. 08/28/2008 |. 08/30/2038 |.......evvvvvvrn fevnnns 12,000,000 .5.128% / (ML) [cvvvvvvvvmvmvnnnns |eeeeeeeeeeeeeeens [ 9,463 o 2,346,557 | .oeeeennenn feunnnn 2,346,557 |......... 396,815 [cvvnniiiiiinnnes foevvniieeeeiiees [ e 235,666 | .......... BO311 ..........
Interest O N R, L/
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens 549300HNAUKVAE2R3U73  |. 07/26/2011 |. 07/02/2037 |....cevvvnnvvvnn founnnn 25,000,000 [(3.98625%)  |oeevruniirirrnnnns fooreeiiiiiinieens e 46,571 |..... (1,354,161)(.ceeenecccs [ (1,354, 161)f....... (A0 1) U EUUPTRRR AP . 472,125 | oot BO311 ..........
Interest me L 3L/
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 10/09/2012 . 12/12/2037 |.eevvvennvvvinnn foennns 5,000,000 ((2.66625%)  [oueriiiiirnninins ferenieeeeinien [ 26,966 |......... 486,844 | ..o [ 486,844 |....... [QLYA-TAS) FUR IR RPN RN 95,892 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVIE2R3U73 | 10/10/2012 . 12/31/2040 |..eevvnnnvvvinnn fonnnns 5,000,000 [3ML / (2.6725%) [cvuuvvvvrennnnnins foevennneeeecinnns [ 25,777 |eveeennns 545,456 | .ooeeennenn [ 545,456 |....... [T -772)) N ERRRR RN R R 105,378 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... (31 (- S N 549300HNAUKVAE2R3U73 | 10/01/2013 . 12/31/2040 |..eevvnnnvvvinnn fonnnns 4,000,000 |.3ML / (3.704%) [ceeenrivrrnnnnins foovvnneeeeeeinnns [ 10,306 |....... (116, 140)] .o eeeeeees | (116, 140)....... [REZHVC)) AR TR R R, 84,302 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens 549300HNAUKVIE2R3U73 | 01/08/2014 |. 03/31/2039 |...evvvvnvvvinnn foenns 8,000,000 |.. ML / (3.89%) [cevurvevrrnnnnnins foevennnnieeeeinens [ 16,893 |....... (385,045)[ cevvennee fennns (385,045)|........ (25 0R-T0 R ERTUPTRRR AP R, 160,055 | .......... BO311 ..........
Interest me 0L 3L/
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVIE2R3U73  |. 10/06/2014 |. 12/31/2040 |...evvvnnrvvinnn fonnnns 5,000,000 ((3.13375%)  [oeeriiiiinnnins foerenieeeeeeiees [ 20,011 |......... 236,653 |.oeevennnnn [ 236,653 |....... [RECIR:ST ) U IR AR R, 105,378 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... Rate......ccovw | unninrniiiiiiinnneees 549300HNAUKVIE2R3U73  |. 04/07/2010 |. 12/31/2040 |..eevvnnnrvvinnn fonns 4,000,000 [5.2675% / (ML) |eeeeeeeeeeeeennes [ e 5,329 |l 953,684 | ..eevnneens o 953,684 |......... LT 2 FOU RN R R 84,302 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVIE2R3U73  |. 04/26/2010 |. 12/31/2040 |..eevvnnnvvvinnn fonnnns 5,000,000 [... 5.1% / (ML) |oeeeeeeeeeeeeeeees [ [eennnnnnnn 4,567 | 1,079,951 [..eeeeeenis | 1,079,951 |........ AR ) N PO U RPN RN 105,378 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 09/15/2009 |. 03/31/2039 |.... P PO 8,000,000 ..4.63% / (ML) [cevenrverernnnnnns foovevnnneeeennnnn foonnennnnn (2,098)).... 1,117,308 | oo [ 1,117,308 |.........263,774 |. 160,055 .|BO311 ..
Interest
Interest Rate Swap ... Rate......cooe | evvnnnnniiiiiinnenes 549300HNAUKVAE2R3U73  |. 04/07/2010 |. 12/31/2040 |....evvvvvivinnn fonnnns 5,000,000(.5.175% / (3ML) |..oeeeeeeeeeeeeees foeeeeiiiiiiiiiiee fovennnnnnn 5,505 ). 1,130,169 |....ceveenn o 1,130,169 |......... 178,579 |.ovvvveniiiivnnns oo o oo 105,378 ] .......... BO311 ..........
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73 |, 12/10/2007 . 12/12/2037 |.eevvvennvvvinnn foens 5,000,000 [5.5475% / (ML) [ceveevvrrnnnnnnns [oovrnnnineeeeinns foonniiiinns 9,050 |...... 1,180,811 [.eveeeeees fonnns 1,180,811 |......... 160,659 |.evvvneiiniiinnn oo e [ 95,892 | .......... BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 12/20/2010 |. 09/30/2040 |.... P PO 2,000,000 [.4.805% / (3ML) |.. ....348,506 |..........69,844 |. .|BO311 ..
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 12/20/2010 . 12/31/2040 |..eevvennvvvinnn fonnnns 2,000,000 ]..4.81% / (ML) [cevenierrmmnnnns foevennnneeeennnns foenniniiinnnns KT . 354,8% |..eevvnnnnn [ernnnnns 354,8% |.......... (VR V() R IR RPN RN 2,151 el BO311 ..........
Interest
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 03/03/2011 [. 09/30/2041 |..evvvvnnvvvinnn fonns 5,000,000 ].5.133% / (ML) [cvvenevvrmnnnnes [oovvnmnnneeeeinns foonniiienns 4,919 |...... 1,142,249 | oo [ 1,142,249 |........ 183,171 | oo e o 107,573 | .......... BO311 ..........
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... ... 549300HNAUKVAE2R3U73  |. 03/03/2011 [. 09/30/2041 |...evvevvvvvrnnn fonnnns 9,000,000].5.163% / (ML) [cvvevvvvrmnnnnnns [oovennnnneeeeinns oo 9,529 |...... 2,093,379 | .ceeeeinenn fernnnn 2,093,379 |......... 330,272 |oeevvveeeeiininn o e [ 193,631 .[BO311 ..........
income Portfolio BOFA SECURITIES INC
Interest Rate Swap ... 549300HNAUKVIE2R3U73  |. 05/06/2011 . 12/31/2041 |eevvvnnnvviinnn fonns 8,000,000 [4.7975% / (ML) [cevevevvrnrnnnns foevvnnnneeeeninns fooniiiiiinnnns 109 ...... 1,474,483 [.eeeeeeenin | 1,474,483 |......... it VT U KRR U R 173,284 | ..ot BO311 ..........
Interest Rate Swap ... 549300HNAUKVIE2R3U73 | 06/11/2011 [. 12/31/2041 |eevvvnnniviinnn fennnns 3,000,000 |.4.805% / (ML) [ceveervvrrrvnnnnns foevvmmnneeeennnns foonriniinnnnns 528 |......... 557,108 | ..evvnneens o 557,108 |......... 108,230 |ovvvvneiivieinnn oo e [ 64,982 ..ovnennnn BO311 ..........
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 05/17/2011 |. 06/29/2037 |.....evvvurvennn founnns 50,000,000 [. ML / (3.965%) |+evvvunrrrvrrnnnns foovrvvvnnniiiiiins e 96,915 |..... (2,601,866)]....ccvvvnn |oenee (2,601,866)|..... (1,508, 771).cevvvneeviennnn [ e oo 943,979 | .......... BO311 ..........
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 07/26/2011 |. 09/05/2036 |......evvnvvvenn founnns 31,250,000 [3ML / (3.9325%) |..eevvvvnnnirrrinn fonneereeiiniines fovviinnnns 70,742 |..... (1,455,332)] .cevvvnnnnn fonnnn (1,455,332)....... (929,427 ). cevvvnnenvennnnn fooeeeviiienis e o 572,904 | .......... BO311 ..........
............ 3L/
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 07/26/2011 . 09/15/2036 |.....evvvunvvnen founnns 31,250,000 [(4.08125%)  |.oeeieriniiiiiiinn [ feeeiinens 55,166 |..... (1,968,452)(..cevneec [onnne (1,968,452)|....... [(CZX VK2 R AR R N 573,487 | .ooeenennn BO311 ..........
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 10/05/2012 . 11/05/2087 |.eevvvnnnvvvinnn foenns 5,000,000 |.3ML / (2.711%) [ouuenreviinnnnnns foevenieeeeeenens [ 24,816 |......... 457,556 | .evveneens o 457,556 |....... [QEETRE) R RPN PRI R, 95,561 [ ..eveennns BO311 ..........
Interest
Interest Rate Swap ... . |Rate... 549300HNAUKVAE2R3U73  |. 10/11/2012 |. 08/30/2038 |.... P U 4,000,000 [3ML / (2.6675%) [cevueneeeiennnnnns [oovevmnnnneenennns foeennnnn 21,451 ].0.0.....401,065 | ........... ....401,065 |....... (121, 237)fceeeevveevinens Joevenieeeeveeeen [ o 78,555 | Ll BO311 ..
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 10/10/2013 |. 04/28/2038 |......evvnvvven founnns 12,000,000 [BML /7 (3.7175%) [.evvvvvvnnnrrrinnn foeeeeerinieens fovviinnnns 28,405 |....... (301,168)] ..eeevveen |evennn (301,168),....... [ReICICI X)) R AU R RN 233,057 | ceeeeeen BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 07/15/2014 |. 09/30/2039 |......evvnvvvvrn founnns 10,000,000 [. ML / (3.329%) [..eevvvvnnnirrinnn fonneeeeeiiiinnes fovviinnnns 35,262 |.......... AL N7 R 214,287 |....... [CRTE:S)) A IR AP R 203,177 | weveeennns BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 07/15/2014 |. 09/30/2039 |.... P PO 8,000,000 [. ML / (3.325%) |.. ... 175,483 |... ... 175,483 |....... (252,588)|. .|BO311 ..
Interest c
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 04/24/2008 |. 04/28/2038 |.......evvvvvven founnns 12,000,000 [5.3275% / (ML) [-oevvvvvnnnririnnn foeeeeeiiiieees fovvinnnnns 19,896 |...... 2,582,201 | .eeeeeinnnn fennnn 2,582,201 |......... 389,247 | oo e [ 233,057 | ceeeeeen BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVIE2R3U73  |. 10/15/2014 |. 12/31/2039 |...evvvnnvvvinnn foenns 8,000,000 | ML / (2.838%) [ceuunrevrrrvnnnins foevennnnieeeeinnns fooniiiinns 37,933 |......... 673,519 [ .evveeeees o 673,519 |....... (2T ) R IR R R 163,777 | oo BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 11/12/2009 |. 09/30/2039 |......evvvvvvven founnns 10,000,000 [4.9175% / (ML) [-oevvevvnnnvivninn fonneeeeeiiiines foeveinnnnns 4,450 |...... 1,797,589 [.evneeeenns | 1,797,589 |......... 339,451 |oeveiieniviinenn oo e [ 203,177 | weveeennns BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 09/28/2009 [. 12/31/2039 |...evvvnnvvvinns foeenns 8,000,000 .. 4.41% / (ML) [ceuevrevrmnnnnnnns Joovennnieeecinnns [ (6,493)f......... 938,278 | ..evvnneees [ 938,278 |......... AT PR KR AR RPN 163,777 | v BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVIE2R3U73  |. 10/14/2015 |. 12/31/2040 |..eevvnnnvviinnn fonnnns 2,000,000 | 3ML / (2.514%) [ceeeveviinnnnnins fooveniieeeeeiiens [ 11,103 |.......... PLIVNCRT N I R 260,634 |........ ({11170 F IR RPN RN 2,151 el BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 10/14/2015 . 12/31/2041 |eevvvnnnvviinnn fonns 3,000,000 . 3ML / (2.524%) [ceeenivviinnnnins fooveniieeeeeinins [ 16,580 |......... 398,526 |..eevvunnnn [ernnnnnns 398,526 |......... [(CX TV D) R KON T R, 64,982 ..oveennnn BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 10/15/2015 |. 12/31/2040 |.....evvvnvvinnn fovnnnn 10,000,000 [. ML / (2.482%) |...eevvvnnnverennn foeeeeeiiiinees fovvinnnnns 56,316 |...... 1,346,022 [..oeeeeens | 1,346,022 |....... (RO ZA 1) A EUUPTRRR AP . 210,755 | .oeeennnns BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVIE2R3U73  |. 04/11/2016 . 06/28/2041 |....evvvvvvvinnn fonnnns 7,000,000 [.3ML / (2.117%) [oenenreviinnnnens foevvnieeeeeinens [ 45,914 |...... 1,306,954 [..ooeeeenns | 1,306,954 |....... (AR 18:151:)) RPN IR KRN AR 149,561 [ .....eeees BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVIE2R3U73  |. 07/15/2016 [. 09/30/2041 |..eevvennvvvinnn fonnnns 9,000,000 [3ML / (1.8515%) [cuuenrvvirrnnnins foevenineeeeeiians [ 64,980 |...... 2,024,448 | .cooeennnnn fennnnn 2,024,448 193,631 ....eeenet BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 10/04/2016 |. 12/31/2041 P PO 8,000,000 [.. ML / (1.84%) |oeeeeeeeeeeeeeeees [ [erennnnnn 59,041 | 1,826,097 | .covvvennnn fennnn 1,826,097 173,284 .|BO311 ..
Interest
Interest Rate Swap ... Rate......cooe | evvnnnnniiiiiinnenes 549300HNAUKVAE2R3U73  |. 09/13/2006 |. 09/15/2036 |......evvovvvnee Jovnnns 31,250,000 .5.505% / (3ML) [..ovevvvnnniiiiinn Jovenenniiiiinnnnns fovvinnnnns 56,064 |...... 6,768,004 [........... |...... 6,768,004 |......... 967,235 |uueiiiiiiiinnnns foeveeiiienneiiins [ e 573,487 | .......... BO311 ..........
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... Rate.....cccovn | vnniniiniiiiiineeeees 549300HNAUKVAE2R3U73  |. 06/27/2007 |. 06/29/2037 |....evvvvnnvvnnn founnns 25,000,000 ...... [H3A < /19 T SR AR RPN 78,730 |...... 7,046,823 [.eevenneens [ 7,046,823 |......... 793,029 |..evvvenieiiinnnn oo e [ 471,989 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... . |Rate... ... 549300HNAUKV1E2R3U73  |. 08/31/2006 |. 09/05/2036 |.... R R 31,260,000 .5.501% / (ML) [ovvvvvvvrrrnnnnnns |oeeeeeeeeeeeeens [ 52,519 o, 6,733,881 [ ceeeeeenis | 6,733,881 |.........955,556 |. 572,904 .|BO311 ..
Interest ING
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 06/27/2007 |. 06/29/2037 |....evvvvnnvennn founnns 25,000,000 [.5.985% / (ML) |evvvnnrrrermnnnns foovevvvmnniiiiens e 77,792 |...... 7,004,472 [.eveeneeens o 7,004,472 |......... L7 L7 PO R R RN 471,989 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 09/27/2021 |. 10/04/2028 |.......evvvvvven fonnnn 292,625,000 |.1.76% / (SOFR) [...evvvvvvnnninnns Jovneneeieiiinin [ (2,506,693)|... (32,748,576)|........... ... (32,748,576)...... 5,829,224 [....covvvniiiiiin | | [ 3,436,883 | .......... BO37 ..oevvnnnnns
Interest BOFA SECURITIES INC
Interest Rate Swap ... [Liability Hedge ...... Exhibit 7 ... |Rate........... ... 549300HNAUKVAE2R3U73 | 04/01/2022 |. 04/06/2052 |.....euvvvvvvnnn fornns 50,000,000 [..2.32% / (ML) |evvvunrrvvrnnnnns fooveevinniieeeens foennans (302,246)|..... (9,138,662)(...cvveees [nnnn (9,138,662)...... 1,425,260 [.ovvvevnnieiinn e o e 1,347,181 .[BO53 ............
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 04/04/2022 |. 04/06/2052 |......evvuvvvenn founnns 50,000,000 |... 3ML / (1.6%) [...... 1,775,000 |.eeeeneeevininns forneenns 377,671 |..... 15,944,985 | ...coevnnns [onnnn 15,944,985 |..... (1,234,986)[......ccvvnnvenns fovnnnnnns (14,576)[.....cevvvnnninns |ovennn 1,347,181 ... BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 04/11/2022 |. 04/21/2052 |....evvvnnvvvnn fonnns 120,000,000 [.2.615% / (ML) [-oovvvevennneinens foenneeeeiiiiees oo (620,654)... (15,220,275)]........... ... (15,220,275)|...... 3,595,720 |.eevvnnniiviinnnns fooeeeeeii e e 3,235,522 [ .......... BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 04/11/2022 |. 04/20/2032 |.....evvvvvvvvnn fonnnn 165,000,000 |.. 2.85% / (ML) [-oovvevvvnnniinens foeneeiiiiiiiens o (758,341)f..... (8,393,086)(........... [..... (8,393,086)|...... 3,839,640 |..evvvnniiiiinnnnn [ e e 2,483,649 | .......... BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 04/18/2022 |. 04/20/2032 |.....evvvvvvvvnn fonnnn 165,000,000 ... UL / (1.7%) |...... 1,815,000 |..evvneeevinennnns Joeeee 1,188,024 |..... 23,063,147 [.ceveneeen [ 23,063,147 |..... (3,931,043)).ccvvniiiiinnnnns foeeeennnn (17 F R 2,483,649 | .......... BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 04/19/2022 |. 04/21/2052 |....evvvvnvvvinn founnn 120,000,000 ... 3uL / (1.8%) |...... 3,948,000 ..euveeeirnnnnns foevnnnnnn 832,734 |..... 33,728,172 [ceveeneeen [ 33,728,170 |..... (3,085,502)[...cccvvvnniinns fovnnnnnns (7720} O R 3,235,522 [ .......... BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 06/10/2022 |. 06/01/2052 |......evvunvvven founnns 64,000,000 .. 2.85% / (ML) [-oovveeevnniiiins oo o (316,816)|..... (5,238,967)(.cevnnenes [onnns (5,238,967)...... 2,026,150 [ouunviiinnnnnnns foevenieeeeeiieen [ e 1,728,941 | ...l BOS3 ............
Interest
Interest Rate Swap ... . |Rate... 549300HNAUKVAE2R3U73  |. 05/27/2022 |. 06/01/2052 |.... R 64,000,000 ... 3ML / (2.5%) |.. 364,777 .. 9,490,575 | .eeevvennnn feunnnn 9,490,575 |..... (1,907, 179).ceevvvnveveinnnn oo (8,039)) i [ 1,728,941 | ...l BOS3 ...
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 06/03/2022 |. 06/07/2052 |.....evvvunvvnnn founnns 75,000,000 ... 3ML / (2.5%) [ceuunnnns 892,500 |...ovvniiiiiiinnn o 423,137 |..... 11,116,508 |....evveee [ 11,116,508 |..... (2,230,984)]..c0vnnieiiinnnns foereinnnnn [45:7::)) R I 2,026,674 | .......... BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 06/03/2022 |. 06/07/2052 |.....evvvunvvnnn founnns 75,000,000 [2.8975% / (ML) [-oonnnnnnnnn fervvnnnnnnnnnnnnns Joeenn. (355,933))..... (5,459,505)] ...cvvnnnnn fonnnn (5,459,505)|....... 2,384,437 |eevnniiiiinnnn foeeeeiii e e 2,026,674 | .......... BOS3 ............
Interest
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 09/26/2006 |. 09/28/2036 |.... R R 19,500,000 [.. 5.33% / (ML) |oeeeeeeeeeeeeeeees [ [ 28,731 | 3,854,834 |..coovnnnnn |ennnnn 3,854,834 |.........591,238 |. 358,329 .|BO311 ..
Interest c
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 06/29/2007 |. 07/03/2037 |....evvvvnnvvnnn founnns 25,000,000 [.5.973% / (ML) |eevvrnnrrrrrnnnnns fooveevvniieeeens s 77,600 |...... 6,965,407 [..evvnneens fonnnns 6,965,407 |......... LI A PO KRN N Y A2 AT | e BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 03/23/2010 |. 09/28/2040 |......evvnvvvrn founnns 10,000,000 [.5.135% / (ML) [-oevvevvnnnvinnens foreneeeeeiiiines foevvinnnnns 9,859 |...... 2,175,484 | .cooveee | 2,175,484 |......... 354,399 [oviiiiiiiiniees e [ e 209,222 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 07/05/2022 |. 07/07/2052 |....eevvvunvvnnn founnns 55,000,000 [2.8275% / (ML) |evvvnnrereeennnns foovervnnnnieeecns founnens (254,640)|..... (4,744,074) cceeeeeeecn [ (4,744,074)...... 1,688,359 [.ovvvevvnniiiies feeeeecciiiees o e 1,488,317 | ........ee BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 07/05/2022 |. 07/07/2052 |....evvvvnnvvnnn founnns 55,000,000 ... 3ML / (1.7%) [...... 2,167,000 [.ooeeevneneeeens fornns 397,505 |..... 16,533,775 [.evenneeenn [ 16,533,775 |..... (1,378,813)].ccevvveeiiiiinnn [ (17,795) v | 1,488,317 | ........ee BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 07/15/2022 |. 07/20/2052 |......evvunvveen founnns 55,000,000 [..2.82% / (ML) |evvvmnrerremnnnns foovervinniieeeens feannans (208,266)f..... (4,810,423)[ .cevvneccs [nnnn (4,810,423)...... 1,658,200 |.eevvennviviinnnnn fooeeeiiii e e 1,489,222 | ..ot BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 07/18/2022 |. 07/20/2052 |......evvurvvven founnns 55,000,000 |... 3L / (1.8%) [...... 1,969,000 |.eevvveeneneeennn fons 380,984 |..... 15,485,593 | ..oovvnnnns [onnnn 15,485,593 |..... (1,415,782)[...ccevvvneeeiies [ (16,172)].ceevvveeeiiinnn [ 1,489,222 | .....eeee. BOS3 ............
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 07/19/2022 |. 07/22/2031 |..eevvvvvnnvinnn fovnnns 68,000,000 |. SOFR / (2.69%) [...evvvvvnnvinien [oeneieiieiiiinns foevviviininienns [ 1,122,189 [.eeeeeeeeis | 1,122,189 |..... (1,164,170)].cevvneevvennnn [ i o 980,419 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 07/19/2022 |. 07/22/2082 |....evvvnnvevenn fonnnn 110,000,000 [.3.043% / (ML) |+evvvvnnvrrrrnnnnn foovveviiniiinnins feennnns (358,944)|...... (4,022, 118)[ .eeveneees [onnns (4,022, 118)|...... 2,486,243 |..ovvnniiiiiiinnn [ e e 1,678,880 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 07/22/2022 |. 07/26/2028 |......evvvvveen fovnnns 50,000,000 [SOFR / (2.491%) [cvvvvvvevrernnnnns [oovevmnneeeeeinns foonniiiiiiinnnns e 1,727,722 e | 1,721,722 ....... [RSST X)) F AU R RN 576,955 | .......... BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 07/26/2022 |. 10/30/2030 |.... N 250,000,000 |SOFR / (2.436%) |.. N . 10,090,437 |..eeeeeenns |oeee 10,090,437 |..... [ REIA05)) R U RO RN 3,443,527 .|BO311 ..
Interest c
Interest Rate Swap ... Rate......cooe | evvnnnnniiiiiinnenes 549300HNAUKVAE2R3U73  |. 07/26/2022 |. 08/15/2033 |......evvvvvvenn fovnns 250,000,000 [SOFR / (2.541%) |.eevvunnvvviennnns foovevvvnniinniins Joviiiiiiiiiinnnns foos 12,711,466 |.....oceeen | 12,711,466 |..... (5,444,610)[.....ccvvvinninis o foviiinins fonnns 4,027,942 .......... BO311 ..........
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1 2 4 5 6 7 8 9 10 1 12 13 14 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 of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation 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 (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... Rate.....cccovn | vnniniiniiiiiineeeees 549300HNAUKVAE2R3U73  |. 08/01/2022 |. 08/15/2033 |.....evvvvvvvrnn founnn 250,000,000 [2.373% / (SOFR) |+evvvvnnvrevrrnnnn fooverevimiiiiiiies v .. (16,208,553) ... (16,208,553)...... 5,357,151 |eevneniiiiiiin fooeeeei e e 4,027,942 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... . |Rate... ... 549300HNAUKV1E2R3U73  |. 08/12/2022 |. 08/15/2042 |.... .... 225,000,000 [2.745% / (SOFR) |.. P (7,831,489)( .ceevnecc [ (7,831,489)...... 3,507,241 |eevvniiviiinn foeeeeii e e 4,953,711 .|BO311 ..
Interest L e (N N SO 2.5125% /
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 08/12/2022 |. 08/15/2052 |.....evvunvvvvnn fonnns 110,000,000 [(SOFR)  |oeevrnereveennnns fooreeviniieeceis e o (5,528,569)] ...uvvnnnnn |onnn (5,528,569)...... 1,879,904 [.ovvvvviiiiiin e o e 2,982,058 | .......... BO311 ..........
Interest ING
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73  |. 08/22/2022 |. 08/26/2047 |.....evvvnvvvvnn founns 150,000,000 [2.652% / (SOFR) [...evvvvvunvevvenn founneerreiininens fvvennnniiniiinns o (6,453,467)| ... oo (6,453,467)...... 4,318,495 |..ovvneiiniininnn [ e e 3,706,390 | .......... BO311 ..........
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... ... 549300HNAUKVAE2R3U73  |. 08/22/2022 |. 08/21/2037 |....evvunvvvvrnn fonnnn 100,000,000 [2.788% / (SOFR) |+evvvuuvvvrvvnnns fooveevvmiiieeieis e oo (2,615,080)( .eevnnnenns [onnns (2,615,030)...... 2,640,608 [........ccvvnvens foevnnnnnneiiiinnn [ e 1,897,547 .[BO311 ..........
income Portfolio BOFA SECURITIES INC
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 08/22/2022 |. 08/26/2032 |......evuvvvvven fonnnn 150,000,000 |.. SOFR / (2.6%) [..oevvvvvnnnievens fonnieeiiieinnes foeveviiiniiiiins [ 2,848,941 | .cooeniinn [ 2,848,941 |..... (RS TRT10)) O R PR N 2,301,131 | .....eeees BO311 ..........
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 08/22/2022 |. 08/23/2027 |.....vvvnnvvvrnn fonnns 250,000,000 [SOFR / (2.614%) |.eevvvnnvvvvrnnnnn fooveriniiiienecis v o 2,489,223 [..eeeeenis | 2,489,223 |..... (1,957,488)[.....ccvvvnnnninns Joeneeeiiiiiiens foevviiiincinns fennns 2,622,022 | .......... BO311 ..........
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 08/24/2022 |. 08/16/2029 |.....evvvvvvvvnn fonnns 200,000,000 [SOFR / (2.851%) [ouuuvevvevvnnnens foevvnnnneneeeiinnn [ e 3,845,901 | .coevvnnnnn [ennnn 3,845,901 |..... (2,993,563)]...vvvnevvinnnnns fooreeviiiiiis i e 2,526,571 ... BO311 ..........
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 08/29/2022 |. 09/01/2052 |.....evvvuvvvnn founnns 88,000,000 2.9535% / (ML) [-ooevvevvnniinins Jovneeeeeiiiinnns (147,322)|..... (5,408,803)|-..eeeeenee [oones (5,408,803)|...... 2,573,089 |..evvnniiviinnnnn [ e e 2,387,536 | .......... BOS3 ............
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 08/30/2022 |. 09/01/2032 |.....evvvnnvvnnn founnns 94,000,000 .. 3.14% / (ML) [-ouummnnnnnnnnn fervnnnnnnnninnnnns |oeeenn, (142,757))..... (2,719,364) -.eeeeeeeen |ones (2,719,364)...... 2,006,707 [.oevevvnnnrininnn fereeereevinienes fovvveninnnieinn s 1,443,301 | woeeeneees BOS3 ............
Interest Rate Swap ... 549300HNAUKVAE2R3U73  |. 08/30/2022 |. 09/01/2052 |.....evvvurvvvnn founnns 88,000,000 |.. 3ML / (2.75%) |......1,007,600 |.................. [.........449,348 |..... 8,825,265 |...cevvunnn feunnnn 8,825,265 |..... (2,747, 152)[ i | [ I2L5) R 2,387,536 | .......... BOS3 ............
Interest
Interest Rate Swap ... . |Rate... 549300HNAUKVAE2R3U73  |. 08/30/2022 |. 09/01/2032 |.....evvvnnvvvnn founnns 94,000,000 |.. 3ML / (2.25%) |.........893,940 |.....oevvvrrrnnnns fonnn.... 584,311 | 9412172 [ ceveeeee [ 9,412,172 [VZ201V)) R RN 1,443,301 | woeenneens BOS3 ...
Interest ~ [BUFA SELURITIES NG ¢ SOFR /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 09/07/2022 |. 09/06/2029 |......evvnvvvvnn fonnnn 400,000,000 (2.9542%)  [ooeeriiiiiniinnns ferreneeeeeieees [ e 206,794 | .ooveneees o 206,794 |.....(5,406,926)[.......cuuvririnn fonneriiiininns [ fens 5,075,862 .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVIE2R3U73  |. 09/07/2006 |. 09/11/2036 |.....evvvnvvnen founnns 31,250,000 .. 5.55% / (ML) [.oevevvvnnniininnn foeeeieiiiienes fovviinnnns 57,137 |...... 6,899,188 |....cceenns |onns 6,899,188 |......... LeTI T T R R R R 573,254 | .......... BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 09/07/2006 |. 09/11/2036 |......evvnvvnee feunnns 31,250,000 .. 5.55% / (ML) [ovvvvvvvvrrnnnnnns |oeeeeeeeeeeeeneees [ 56,757 | 6,895,819 [...eeeeeens [ 6,895,819 |... 573,254 .|BO311 ..
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 09/26/2006 |. 09/28/2036 |.......evuvvvven fovnnns 19,500,000 15.3325% / (ML) [ouunvvvrennnnnns foovennneeeevinnns [ 28,853 |...... 3,860,105 [..evvnnees fonnnns 3,860,105 |......... 591,265 |..evvvniiiiinnnn oo e e 358,329 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 06/28/2007 |. 07/02/2037 |....eevvvuvvvnn founnns 25,000,000 [.6.015% / (ML) |eevvvnnrvrvrnnnnns foovevvvnnneeeeens s 80,225 |...... 7,082,584 [..eeenneens [ 7,082,584 |......... L VL1V N PO KON R R 472,125 | oot BO311 ..........
Interest ~ [BUFA SEURITIES NG ¢ 3.13172% /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 09/09/2022 |. 09/13/2052 |.....evvvunvvenn founnns 75,000,000 [(3ML) e e (316,914)f..... (2,070,801)(+eeveeeens fenenn (2,070,801)|...... 2,462,522 [....oovvnnniiiiin e | [ 2,035,97 | .......... BO311 ..........
Interest ~ [BUFA SEURITIES NG ¢ 3.51279% /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 09/15/2022 |. 09/21/2082 |....evvvnnvvvinn fonnns 130,000,000 |(3ML)  foeeeeeees [ (408,621)f......... 132,121 [ [ 132,121 ...... T R DA U KPR T RN 2,001,845 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 10/18/2022 |. 10/18/2052 |......evvuvvvvrn founnnn 60,000,000 |3.184% / (SOFR) [...eevvvvnenviveen founeneiieiiiines foevviniiniiiiinns [ 2,963,802 |..ccevvnnnn feunnnn 2,963,802 |...... 2,079,132 |evvveiivieinnnn fooeeeiii e e 1,631,421 .......... BO311 ..........
Interest .. ...SOFR /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 10/18/2022 |. 10/19/2029 |......evvvvvvinn founnn 200,000,000 ((3.6675%)  feeeeriiiirrniniins Jerenieeeeeeinees [ feeee (6,337,103)] ..eeeeeeen [oons (5,337,103)|..... (3,219,495)].ccvvenvniiinnn [ i o 2,561,036 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 10/19/2022 |. 10/25/2082 |....evvvnnvvinn fonnns 150,000,000 [SOFR / (3.783%) [..eevvvvvnnvivrens foneereevniieees fvvevvnniiiiinnnn o (7,351,392)] .evvnnnnnan o (7,351,392)|..... (3,402,097)[.cevvvvnniines Jorneeeeeiiiins [ fens 2,321,136 | .oeeee BO311 ..........
Interest
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 10/19/2022 |. 10/21/2052 |....cevvvnnvvenn founnns 75,000,000 [3.281% / (SOFR) [vvvunvevrervnnnns foovvmmnnneeeennnn foonniiviiiinninns Joveees 4,983,302 |..coevvunnn feunnnn 4,983,302 |...... 2,650,414 |.oevveiiiiiini [ e e 2,039,560 | .......... BO311 ..........
Interest ~ [BUFA SEURITIES NG ¢ 3.70976% /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 10/20/2022 |. 10/26/2052 |......evvuvvvven founnns 65,000,000 |(3ML) [ [ (152,687)...... 5,438,163 | ..covvvnnnn [ennnnn 5,438,163 |...... 2,323,085 |..evvneiiniinnnnn [ e e 1,768,027 | .......... BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . 549300HNAKVAE2R3U73 |, 11/17/2022 |. 11/17/2051 |..oevvvvnnninnnn founnns 75,000,000 (3.036% / (SOFR) |.. N R 1,953,868 [..oeeeeens |oenne 1,953,868 |...... 2,130,481 [oeniiiiiiinens e [ e 2,007,286 .|BO311 ..
Interest ~ [BUFA SELURITIES NG ¢ 2.6945% /
Interest Rate Swap ... Rate......cooe | evvnnnnniiiiiinnenes 549300HNAUKVAE2R3U73 ). 11/28/2022 |. 12/03/2057 |.....eevvvvvien fonnns 100,000,000 [(SOFR) ~ Joeeevrevinrrennns fooneevivnnninnnnes Jovvvninniniiininns foonens (439,166)] .......oee o (439, 166)|...... 2,643,108 |......oovvvninnns fooveniiiniiiiiies [ e 2,945,393 [ .......... BO311 ..........
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73  |. 12/01/2022 |. 06/05/2034 |......evvvvvvven founnns 75,000,000 [SOFR / (3.031%) |.vvvunvvverennnnns [oorevvmnnnnnreennn forenniiiiiininnns foeeeen (121,844) covveeeee [ (121,844)f..... (1,745,039)[..ccevvvveeiiiis Jeeneeeeciiies [ [ 1,254,376 | .......... BO311 ..........
Interest
Interest Rate Swap ... . |Rate... . 549300HNAUKVAE2R3U73  |. 12/05/2022 |. 12/09/2042 |.... N 100,000,000 [3.061% / (SOFR) |.vvvvvunvvvrmnnnn forverrvinniieenes v [ (132,910)| ... (132,910)f...... 2,173,226 |.eevvnneivieinnnn fooeeeiii e e 2,219,620 .|BO311 ..
Interest ~ [BUFA SELURITIES NG ¢ 2.7485% /
Interest Rate Swap ... Rate........... 549300HNAUKVAE2R3U73 |, 12/08/2022 |. 12/16/2047 |...ovvvvnnvvinn fonnns 150,000,000 |[(SOFR)  [oeeeeeeviiiiiens [ fovveniinniiennn o (3,975,368)( ..cevvnne [onnnn (3,975,368)...... 3,376,617 [cenveviiinnnnns oo [ e 3,729,602 | .......... BO311 ..........
Interest
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300HNAUKVAE2R3U73 |, 12/27/2022 |. 12/29/2052 |....evvvvnnrvenn founnnn 60,000,000 3.4763% / (ML) [-ooevvvvvnnninins foeeeeeeeeiiiees o (189,466)|...... 2,396,902 |...ccvvnnnn feunnnn 2,396,902 |...... 2,081,323 |.oevvnniiiiinnnnn [ e e 1,636,853 | .......... BOS3 ............
Fixed income Portfolio Interest BOFA SECURITIES INC
Interest Rate Swap ... ... 549300HNAUKVAE2R3U73 | 12/27/2022 |. 12/29/2052 |....evvvvvvvnnn fornns 60,000,000 |.. ML / (2.45%) [...... 1,820,000 [..evveevennnnens Jovvennnns 328,463 |...... 9,439,789 | ..coevnnnnn fennnnn 9,439,789 |..... (1,756,334)..coovvvnnnenes [ (14,948)[....ccovvnnnnnns v 1,636,853 .[BO53 ............
income Portfolio BOFA SECURITIES INC
Interest Rate Swap ... [.eeeveeeeeeeeeeieees D1 o [Raten e [ 549300HNAUKVAE2R3U73  |. 03/29/2023 |. 04/02/2026 |......evvvevven founns 200,000,000 3.779% / (SOFR) [cuvvvvevrnnnnrnns fovvneneneevinins forvvviinnnniiiins foeenns (497 A31)[ cevenneees o (497, 131)f....... (TR T} AR RN AP RN 1,734,422 | .......... BO37 ..evvvnnnnnn
BOFA SECURITIES INC
Interest Rate Swap ... [.eeeveeeeeeeeenieeeis D1 o [Raten e e 549300HNAUKVAE2R3U73  |. 09/22/2008 |. 09/24/2038 |.......evnvvvvrn founnns 12,000,000 [5.1375% / (ML) [-oevevvvnnnvrnennn foeeeeeiviinees fovviennnns 11,459 |...... 2,363,001 [..euunneens [ 2,363,001 |......... 395,974 |.oevvviiiiiininn oo e [ 236,189 | .......... BO311 ..........
BOFA SECURITIES INC
Interest Rate Swap ... [.eeeveeeeeeeeeenieeeis D1 oo [Raten e [ 549300HNAUKVAE2R3U73  |. 10/14/2009 [. 09/30/2039 |....evvvnvvvrnnn foenns 8,000,000 ... 4.7% / (ML) [cevunnrrvrmnnnnnns foovevmnnneeeennns forennineeens (790)|...... 1,217,696 | .coevveennn fennnn 1,217,69% |.......... PR TV PO KRR R 162,541 [ .......... BO311 ..........
BOFA SECURITIES INC
Interest Rate Swap ... [.eeeveeeeeeeeeeienes D1 o [Raten e [ 549300HNAUKVAE2R3U73  |. 10/10/2013 |. 09/24/2038 |......evvvvvvven founnns 12,000,000 [. ML / (3.725%) |.ovvvvvvnnniivennn foeeeeeniiinees fovvinnnnns 30,916 |....... (319, 791)[ cevenneees o (319,791)f....... (70T (<)) RPN U RPN AR 236,189 | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.oeeveeeeeeeeeneeeis D1 o [Raten e [ 549300EX04020BFQTQ27  |. 02/04/2011 [. 03/31/2041 |.eevvvvnnvvvinnn foennnns 3,000,000 ].4.955% / (ML) [oeveevevrrmnnnnns foevennnnneeeeinns foonniiienns 1,653 [......... 596,127 [ .evveneens o 59,127 |........ 107,104 | oo e [ 63,664 .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeenieees D1 o [Raten s e 549300EX04020BFQTQ27  |. 03/02/2011 [. 09/30/2041 |..eevvvnnvvvinnn foonnnns 2,000,000 ].4.805% / (ML) [ceveerererrmnnnnns foevemmnneeeennnnn fooniiiiinnnnns ko . 365,535 | .oeeeeinnnn [ernenns 365,535 |.......... VA T4/ PP [ RPN RN 43,029 .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... c|Raten e [ 549300EX04020BFQTA27  |. 03/02/2011 |. 09/30/2041 P PO 3,000,000 [4.9175% / (3ML) |.. ...594,891........... 2..594,891 |t 108,366 [.eeevvneiiiiins feeeneeeeeiiiieees foeveeiineneeennn [ 64,544 | Ll BO311 ..
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27 | 04/01/2011 [. 06/28/2041 |....evvvvvvvinnn fonnnns 4,000,000 |.4.965% / (3\L) 810,981 [..eeeeenns |ovennnns 810,981 |......... 3,241 [ | fo e 85,458 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27 | 05/11/2011 [. 03/30/2041 |..evvvvnnvvvinnn fonnns 2,000,000 [4.3025% / (ML) [oveenrevrrnnnnnnns foevennnneeeeeinnns foonieienns (2,185)f......... 220,922 | ooeeeiiin [ 220,922 |.......... 68,853 [cuuniiiiiiiinins foevrnieeeeiiieen oo s 42,439 .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... . 549300EX04Q20BFQTQ27  |. 07/26/2011 |. 07/02/2037 |.... R R 25,000,000 (.. 3ML / (3.94%) |.. 49,462 |..... (1,223,569)] ..ccvvnnnnn fonnnn (1,223,569)....... (751,210)[. .|BO311 ..
Interest S
Interest Rate Swap ... (3.1 (- S N 549300EX04020BFQTQ27  |. 07/26/2011 |.07/03/2037 |.....evvvuvvnnn founnns 25,000,000 [.3ML / (4.087%) |evvvunrvrerennnns fooveevvnniiiienns s 40,275 |..... (1,639,239)] ..cevvnnnns [ennnn (1,639,239)....... [UAXTECLY 0 R ETUPRR AR R A2 AT | e BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens 549300EX04020BFQTQ27  |. 07/27/2011 |.07/03/2037 |....cevvvunvvenn founnns 25,000,000 [.3ML / (4.168%) |.evvvunrrrrrennnns fooreevvnniiinieins s 35,212 |..... (1,867,987)]ceeeeeenn |oeee (1,867,987)|....... (4SS 72 P U R R A2 AT | e BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 07/27/2011 |. 11/01/2037 |...cevvvvnnvinnn fovnnnn 10,000,000 [.. ML / (4.18%) [oeevvvvvnnnrininnn foeeeeeviiieees fovviennnns 12,619 ....... (776,354)[ cevvnnneee o (776,354)....... (R[0S TCK ) R ERUPTRRR AP R, 191,050 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27 | 10/10/2012 . 04/28/2038 |.....evvvvvvvenn foonns 5,000,000 [3ML / (2.6375%) [cvuenvevrernnnins foevvnnneeeeeiinns [ 25,335 |......... 512,069 [..evunneees o 512,069 |....... [REITREES)) A RPN RPN R, 97,107 | weennnens BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... (31 (- S N 549300EX04020BFQTQ27  |. 07/24/2013 [. 09/26/2040 |....evvvvvvvvnnn foennnns 3,000,000 |.. QML / (3.63%) [cevunrvrrrrrnnnns [oeervmnnneeeeinns foreniiiinns 8,375 [cuunnnnn (54,750) cevnneees o (54,750)f......... (LT (X)) R AR RO RN 26T . BO311 ..........
Interest RBC CAPITAL MARKETS R
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens 549300EX04020BFQTQ27  |. 07/24/2013 |.07/19/2038 |.....cevvvrvvven founnnn 12,000,000 32,389 |....... [QEZN17i) P R (142,029)|....... [(ICIZ2 ) R EPORUPTRRR AP . 234,786 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 07/24/2013 [. 09/30/2041 |..evvvevnvvvinnn foonns 2,000,000 [3ML / (3.6375%) [cvvuerevrrrnnnnns [oevrvnnnneeeeinns foeeniiiinns 5,510 f....n..e. (43,208)f .evvnnnens o (43,208)......... [(CICTRe2(5)) R FORRRRRRR AR RN 43,029 .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate......ccovw | unninrniiiiiiinnneees 549300EX04020BFQTQ27 | 01/06/2014 . 03/31/2041 |.eeevvvnnvvvinnn fonns 3,000,000 |. ML / (3.885%) [cevunrvrrrrrnnnns [oevvvnnnneieiinns foonniiiiens 6,372 |....... (162,008)] -.eevvvnnn |evnnnns (162,008),....... [Q{C[0JR<]072) KPR IR RN RN 63,664 .......... BO311 ..........
Interest RBC CAPITAL MARKETS . LA/
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 01/13/2014 |. 03/31/2039 |......evvvvveen founnns 10,000,000 [(3.75375%)  [oeeeeerrniiiriins foeeeeeeiiiiees forveinnnns 24,522 |....... (312,775) cevveeees e (312, 775)....... [(3748°7(0)) R PRI RPN R 200,068 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... . 549300EX04Q20BFQTQ27  |. 04/10/2014 |. 06/30/2039 |.... R R 11,000,000 |. 3ML / (3.545%) |.. ...(62,997)] ... ... (62,997))....... (347,739)|. .|BO311 ..
Interest
Interest Rate Swap ... Rate......cooe | evvnnnnniiiiiinnenes 549300EX04020BFQTA27  |. 04/10/2014 |. 06/30/2040 |.......ovvvvvenn foonnnns 4,000,000 [.3ML / (3.557%) |vuuniiiiinnnnnins Joovnnnnniniiiinnnn fooninninns 11,825 ]......... (35,224)] .cevvvnnn | (35,224)....... (129,503)]...vvvvevvnnins Joovvvnnnnnnieiines oo v, 83,098 | .......... BO311 ..........
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccovn | vnniniiniiiiiineeeees 549300EX04020BFQTQ27  |. 07/15/2014 . 09/30/2041 |..eevvennvvvinnn foenns 3,000,000 | 3ML / (3.341%) [cveeniiviinnnnins foevenineeeeeinins [ 10,489 |.......... S5T,977 [eeveeeees o 57,977 |ouueennn. (98,541 i foeiins [ 64,544 .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... . 549300EX04Q20BFQTQ27  |. 07/15/2014 |. 09/30/2040 |.... P PO 4,000,000 [.. 3ML / (3.33%) |.. (128,979)|. .|BO311 ..
Interest
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 10/03/2014 . 03/30/2041 |...evvvvnvvvinnn foennnns 2,000,000 ML / (3.1295%) |.oeeeeeeeeeeeeeees [ fevveennnnn 7,763 |0 96,357 [ e [l 96,357 o, [(CE 7<) | O KON U R, 42,439 .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 10/03/2014 . 03/31/2041 |..eevvvnnvvvinnn foens 6,000,000 |3ML / (3.1345%) [...evevvnnniiniinn fonneeeeiiiiees fovvinnnnns 24,002 |......... LT R 284,97 |....... (RIS (1)) U KPR AR R, 127,328 | woveeennns BO311 ..........
Fixed income Portfolio Interest RBC CAPITAL MARKETS
Interest Rate Swap ... ... 549300EX04020BFQTA27 | 10/03/2014 |. 03/29/2041 |..evvvuvvvvrnnn fonns 2,000,000 [3ML 7 (3.1295%) [cvvvvvvvernnnnns [oeeennnneeeeeinns foonnieiiens 8,054 |.......... 96,440 [...oeveeenn [ 96,440 ... [(CZ072C(5)) R FORRRRR R RN 42,436 .[BO311 ..........
income Portfolio RBC CAPITAL MARKETS | | | L/
Interest Rate Swap ... [.eeeveeeeeeeeeeieees D1 o [Raten e [ 549300EX04020BFQTQ27  |. 04/10/2013 . 06/28/2040 |......evvvvvvenn foonnnns 4,000,000((2.92625%)  [ooeiiiiiiiininens feererieeeeenies [ 18,144 .......... 297,076 | .eevenneees o 297,076 |....... [QPTTX)) FU RN RPN RN 83,084 | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeenieeeis D1 o [Raten e e 549300EX04020BFQTQ27  |. 10/15/2014 |. 12/31/2039 |...evvvnnvvvvnnn foenns 3,000,000 | 3ML / (2.838%) [ceuenrverrrvnnnins foevennnnieeeevnnns fooniiiinns 14,225 |......... 252,570 | ceeeeeiinn [ 252,570 |......... [(S28£-(1)) R FORRRURRRR R RN 61,417 | weeeeees BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeenieeeis D1 oo [Raten e [ 549300EX04020BFQTQ27  |. 12/15/2009 [. 12/31/2039 |...evvvvnvvvinnn foeens 3,000,000].5.034% / (ML) [ceveeveerrmmnnnnns foevemnnnneeeninns fooeniineens 2,245 ......... 591,778 | .eveeeeees o 591,778 |......... 102,917 | oo e [ 61,417 | weeeeees BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeeienes D1 o [Raten e [ 549300EX04020BFQTQ27  |. 12/15/2009 |. 06/30/2039 |.....evvvvvvvenn foonns 3,000,000].5.025% / (ML) [ceveevvvvrmnnnnnes [oovvnmnnneeeeinns foenniiienns 2,141 [......... 573,007 [.eevuneens o 573,007 |........ 101,003 |ovvvvnniiivennnn oo e [ 60,486 | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.oeeveeeeeeeeeneeeis D1 o [Raten e [ 549300EX04020BFQTQ27  |. 10/09/2009 |. 06/30/2039 |.....evvvvvvrenn foonens 8,000,000 |.4.675% / (ML) [ceuevrvvrennnnnnns foovvnnneeeeeinnns foonieinnns (1,290)f...... 1,177,498 | oo | 1,177,498 |......... 265,453 |..evvvnieiiinnns o e e 161,2% | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeenieees D1 o [Raten s e 549300EX04020BFQTQ27 | 04/01/2011 [. 03/29/2041 |..evvvennvvvinnn foennns 2,000,000 .. 4.56% / (ML) [cevueneeerrnnnnnns foorevmmnnnneeennns forinniinenns (902)f......... 290,406 [..evvuneenn forrinnns 290,406 |.......... [CIC <1< 0N RN IR RN RN 2436 .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... c|Raten e [ 549300EX04020BFQTQ27  |. 02/04/2011 |. 03/31/2041 P PO 3,000,000 [4.7425% / (3ML) |.. 59 nn509,912 | 509,912 | 105,872 [ e [ [ 63,664 | e BO311 ..
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 02/04/2011 [. 03/31/2041 |.oevvvennvvvinnn foens 3,000,000 ... 5.1% / (ML) [ovrenvvvrmnnnnns [oeeennnieeeecinns foenniiieens 2,740 |......... 654,956 |..evvneees o 654,956 |......... 107,944 [ i foiins e 63,664 .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 02/09/2010 . 06/30/2040 |....evvvvvvvvnnn foonnnns 4,000,000 [5.0275% / (ML) [cvveevvermnnnnns foevemmnnneeeeinns foonniiiiens 2,880 |......... 804,226 |..evvnneees [ 804,226 |......... ICICI2: 2 O KRR R R 83,098 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... . 549300EX04Q20BFQTQ27  |. 02/24/2010 |. 06/28/2040 |.... P PO 4,000,000 [5.1175% / (3ML) |.. ..3,769.........850,347 | ... ....850,347 |......... 139,951 |. .|BO311 ..
Interest S
Interest Rate Swap ... (3.1 (- S N 549300EX04020BFQTQ27  |. 03/23/2010 . 09/30/2040 |....evvvvvvvvnnn foonnnns 4,000,000].5.005% / (ML) [oevenevrrmmnnnnns foovemmnnneeeennns foonniininns 3,585 ... 849,480 [ ...ovvnens forninns 849,480 |......... 41,572 [ e fois e 83,702 cevrrnnnns BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens 549300EX04020BFQTQ27  |. 06/28/2007 |. 07/02/2037 |.....evvvuvvven founnns 25,000,000 [.5.986% / (ML) |+evvvnnrererennnns foovervvnnniniinns s 78,413 |...... 7,000,699 [..eeuneens fornnns 7,000,699 [........ 790,188 [.oovvevvneiiiiinn feenneeeeeiiiees foevvnnieeeenns oo 472,125 | oot BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 03/23/2010 . 09/26/2040 |....evvvvvvvvenn foonnnns 3,000,0001..5.08% / (ML) [cevenevrrmmnnnnes foevvnmnnneeeeinns foonniiiinns 2,125 )......... 610,504 [..oeeeenns | 610,504 |......... 105,525 [ovvveviiienns Jeeneeeeceiiees [ e 26T . BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 10/29/2007 |. 10/31/2087 |.eevvvennvvvinnn foeens 5,000,000 ].5.544% / (ML) [cveenrevrmnnnnnnns Joovennnieeeeinnns [ 10,6% |...... 1,175,551 [.eeeeecnis | 1,175,551 |........ ({0 PO KRR (R R, 95,516 [ .evvnnnnns BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... (31 (- S N 549300EX04020BFQTQ27  |. 10/30/2007 |. 11/01/2037 |...cevvvvnnvvnnn founnnn 10,000,000 [.5.501% / (ML) [-oevvvvvnnirnennn foneeeeeviiinees fovvennnnns 20,406 |...... 2,207 347 | oo fevnnnn 2,207,347 |......... 321,569 |.oevvvniiiiininn oo e [ 191,050 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccovw | vnnninniiiiiineeeens 549300EX04020BFQTQ27 | 01/09/2015 . 03/31/2040 |...eevvnvvvvrnnn foonnnns 7,000,000 | 3ML / (2.495%) [cvvevriviennnnins foevvnnneeeeeiinns [ 39,194 ].......... 906,302 [.eevunnees o 906,302 |....... [ZAECTRCL1S)) U EPORUPRN AR R, 144,367 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27 | 01/09/2015 . 03/31/2041 |.oevvvvnnvvviinn foenns 5,000,000 ... ML / (2.5%) [ceuunievimnnnnins foeveniiieeeeiiies [ 27,933 |......... 666,520 [..oeeeeens foernnnnnd 666,520 |....... [REZIVETD R R R R 106,106 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate......ccovw | unninrniiiiiiinnneees 549300EX04020BFQTQ27 | 01/09/2015 . 03/31/2040 |...eevvnvvvvrnnn foonnnns 4,000,000 |.3ML / (2.501%) [cuuenvevrrnnnnnins foevennneeeeevnnns foenieiinns 22,336 |.......... 514,778 | .eveeeeees o 514,778 |....... QP22 170 R R RPN R, 82,495 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 07/19/2010 |. 03/31/2040 |...evvvnvvvvinnn fonnnns 4,000,000 (.4.337% / (ML) [ceeeerevrmnnnnnnns foovennneeeeeinnns [ (3,976)f......... 436,606 [..ooeeeenn |orrnnnnnn 436,606 |......... TN O RN AR R 82,495 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... . 549300EX04Q20BFQTQ27  |. 03/17/2015 |. 04/13/2027 |.... P PO 6,000,000 ).2.364% / (6ML) |.. ...(30,147)....... (348,937)| ... (348,937)|... .|B0O31 ...
Interest
Interest Rate Swap ... Rate......cooe | evvnnnnniiiiiinnenes 549300EX04020BFQTQ27 ). 03/17/2015 |. 04/13/2027 |....evvvvvivinnn foonnnns 2,000,000.2.364% / (BML) |.oveenviviinnnnnns foorevnnnniniiinns fovinnnnns (10,049)]........ (116,312)] .o o (116,312)f.......... 25,588 |..evvniniiiiiinn foennii e fo 20,096 | .......... BO31 ..ivvvennnns
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) [ B./A.C.V. | Accretion Item Exposure | Entity (b)
Fixed income Portfolio Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccovn | vnniniiniiiiiineeeees 549300EX04020BFQTA27 | 03/17/2015 . 04/13/2027 |...evvvvrvvvvnnn fooriiinns 500,000 [.2.364% / (BML) |oevvvenrvvvennnnns fooveeviniieeieens e (2,512)f........n (29,078)f.evvnneens o (29,078)........... 6,397 [coviiiiiiiniines e [ [ 5,024 .......... 210} IR
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... . |Rate... . 549300EX04Q20BFQTQ27  |. 04/07/2015 |. 06/30/2040 |......cevvnvvvnr fouvnnns 3,000,000 [.3ML / (2.415%) |.. ... 423,4% |... ... 423,49 |.........(91,378)[.
Interest
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 04/07/2015 |. 06/28/2041 |....evvvvvvvvnnn foennns 4,000,000 |.. ML / (2.42%) [ceennriviinnnnins foevenieeeeeiiens [ 23,206 |......... 581,318 | .eeveneees o 581,318 |....... [QPATCYA)) E AR RPN 85,458 | .......... BO311 ..........
Interest RBC CAPITAL MARKETS
Interest Rate Swap ... Rate.....cccown | uvnnnrniiiiiineeeens 549300EX04020BFQTQ27  |. 04/10/2015 |. 06/30/2040 |.....evvvvvvvenn fennnns 8,000,000 | 3ML / (2.403%) [cveunrevrrnnnnins foovvnnneeeeeinnns [ 46,730 |...... 1,141,899 [..eeeeeeis | 1,141,899 |....... [ZXTNK)) F AR R RN 166,195 | .......... BO311 ..........
Fixed income Portfolio Interest RBC CAPITAL MARKETS
Interest Rate Swap ... ... 549300EX04020BFQTA27 | 06/28/2007 |. 07/02/2037 |..evvuuvvvvrnnnn forrns 25,000,000 [.6.002% / (ML) |+evvvnnrrrermnnnns foovrvvvnnniiiiens s 79,413 |...... 7,045,877 [.eveeneens [ 7,045,877 |......... 790,493 |.oovvveiiiiinnns oo e e 472,125 | ..........[BO31T ..........
income Portfolio RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeeieees D1 o [Raten e [ 549300EX04020BFQTQ27  |. 07/07/2015 . 09/30/2041 |..eevvvnnvvvinnn foenns 5,000,000 |.3ML / (2.871%) [ceuenvevrrnnnnnins foevennneeeeeinnns [ 23,356 |......... LYA 17 R R 421,026 |....... [QECICIR X)) F R R RN 107,573 | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeenieeeis D1 o [Raten e e 549300EX04020BFQTQ27  |. 07/07/2015 |. 09/30/2040 |....evvvvvvvvnnn foennnns 2,000,000 | 3ML / (2.857%) [cuvunrevrrrnnnnns [oevennnnneeeeinns frenniieinns 9,412 ........ 167,886 |..evvennn [ 167,886 |......... [(C778:(07)) AR FORRR RN R RN 41,851 .ooeeennns BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeenieeeis D1 oo [Raten e [ 549300EX04020BFQTQ27  |. 07/10/2015 |. 09/28/2040 |......evvnvvvvrn founnns 10,000,000 [. ML / (2.982%) |...evvvvnnnierennn fooeeeeerinnnnes fovvinnnnns 43,966 |........ 674,106 [..coovvnnnn |ornnnnnn 674,106 |....... (R -2 R ERUOR AR 209,222 | .......... BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [.eeeveeeeeeeeeeienes D1 o [Raten e [ 549300EX04020BFQTQ27 | 01/22/2016 . 03/31/2041 |.eevvvvnnvvvinnn foenns 9,000,000 | 3ML / (2.398%) [cvuuveevrrrnnnnins foevvnneeeeeeinnns fooniiienns 52,574 |...... 1,323,886 [..oeeeeenn |oene 1,323,886 |....... [C2(78:1<10)) RN IR RPN AR 190,991 [ ..ooeeenns BO311 ..........
RBC CAPITAL MARKETS
Interest Rate Swap ... [..occoooeeeernnnneees D1 o Raten i e 549300EX04020BFQTQ27  |. 06/29/2007 |. 07/03/2037 |.....evvvnvvvnee Jovnnns 25,000,000 [.5.968% / (ML) |.eevennvivvrennnns foovevvnnninniiins o 77,288 ...... 6,951,287 |.oeueneeen [t 6,951,287 |......... 789,822 |ouuuniiiiiininnns foevvniiieiiiiiins [ e A2 AT | el BO311 ..........
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 18,047,240 1,273,362 171,002,361 [ XXX 171,002, 359 29,949,044 (192,698 151,083,111 [ XXX XXX
............. usb
BUUK INFRASTRUCTURE 14.935%/ (GBP
Currency Swap ......... ISSUER PLC G1745*AF8 [D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 03/13/2013 |. 04/17/2033 |...covvveeveeen founnnn 15,069,200 J4.63%)  feeeeeeeeeeeiieees Jeeeeee e o 38,141 |...... 3,323,654 [...ccoevvnn |oennn 3,323,654 |....... (227,927 ) eeeeeeeeeeee Jeeemmmeeeeeeene foeeeeeeeieee e 238,917 | coeeeennns B023 ............
BUUK INFRASTRUCTURE 14
Currency Swap ......... ISSUER PLC G1745*AF8 [D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 03/13/2013 |. 04/17/2033 |....evvvvvvvvinn founnnnnn 2,984,000 (4.63%)  |eeeienieriiines [ e 7,853 |......... 658,149 | ..o [ 658,149 |......... (TR O RN R R, 47,310 [ ceveennnns B023 ............
BUUK INFRASTRUCTURE 14.935%/ (GBP
Currency Swap ......... ISSUER PLC G1745*AF8 [D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 03/13/2013 |. 04/17/2033 |...cevvvenveaen fovnnnn 36,106,400 [4.63%)  |eeeiieeeeeennnn foeeeeeeeeeeees [ 91,387 |...... 7,963,606 [....coeees fonnnns 7,963,606 |....... (546,123)[.. e eeeeeeneeee Jeeemmmeeeeeeenees o Jeees 572,454 | .......... B023 ............
............. Usb
BUUK INFRASTRUCTURE 14.935%/ (GBP
Currency Swap ......... ISSUER PLC G1745*AF8 . | Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 03/13/2013 |. 04/17/2033 |......cvvvevvee founnnns 7,609,200 (4.63%)  |eeeeeireeeiennns [ e 19,259 | 1,678,281 |.ceeeeeanns [ennnn 1,678,281 |....... (RAETVE7)) U R AT R -/ -7 3 I I, B023 ...
............. usb
BUUK INFRASTRUCTURE 14.935%/ (GBP
Currency Swap ......... ISSUER PLC G1745*AF8 [D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 03/13/2013 |. 04/17/2083 |..eevvvenevveenn fenens 1,492,000 [4.63%)  |eeeeeeeeeernnees foeeeeneeeeeeeeen feereeeeeens 3,776 |......... 329,075 | .eevvvnnenn fernns 329,075 |......... (22,567 ). eeeeeeeeeeee Jmmmeeeeeenes foeeeeeee s [ 23,655 | ...cce B023 ............
............. Usb
BUUK INFRASTRUCTURE 14.935%/ (GBP
Currency Swap ......... ISSUER PLC G1745*AF8 [D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 03/13/2013 |. 04/17/2033 |....evvvvvvvvinn fonnnnns 2,984,000 (4.63%)  |eeeeeinieniiiees e e 7,853 |......... 658,149 | ..o [ 658,149 |......... (TR O RN R R, 47,310 [ ceveennnns B023 ............
............. usb
CADOGAN ESTATES |4.574%/ (GBP
Currency Swap ......... LIMITED G1744#AT5 ... |D1 ... Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/25/2013 |. 09/12/2030 |..eevvvuuvveenn feunnnnns 9,637,500 (4.07%)  |eeeeeeieeeeeeennn oo fes 31,623 |...... 2,381,067 [..ouunneres fornnns 2,381,067 |....... (140, 130)]- e eeeneeeeeeenn femmeeeeemmmneees Jeeermneeeeeeennn feeeeeeees 131,593 [ .ovveeenns B023 ............
ANGLIAN WATER SERvices| | | | UsD
FINANCING P GO369@AT3 3.966% (GBP
Currency Swap ......... . | Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/26/2013 |. 10/15/2023 |.... P RO 2,307,300 (3.537%) ...448,921 ... ... 448,921 |.........(46,975)[. .(B023 ...
ANGL esf 0t UsD
FINANCING P GO369@AT3 3.966%/ (GBP
Currency Swap ......... . | Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 06/26/2013 |. 10/15/2023 |....cevvueeveeen fovnnnn 20,304,240 [3.537%)  [eeeeeeeeeeeiieees Jeeeeeeeeeeeeen oo 55,712 | 3,950,502 |...covvunnn feunnnn 3,950,502 |....... (413,381)|. .[B023 ...
ANGL 0 e N R UsD
FINANCING P GO369@AT3 3.966% (GBP
CUrrency SHap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/26/2013 |. 10/15/2023 |......cvvvnvvvee founnnnnnns 769,100 [3.537%)  |eveeerreeiininns [ oo 2,110 fouuennnes 149,640 [.eeveeeeees s 149,640 |......... [QESTCHSt:)) R AR R R 2,832 coeeeennnn B023 ............
ANGLIAN WATER SERvices| | | UsD
FINANCING P GO369@AT3 3.966%/ (GBP
CUrrency SWap ......oco |eeeeeieeruniiiniiiinnnnnns Dl eieennens Currency..... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 06/26/2013 |. 10/15/2023 |...eevvueveeene fooaanees 1,538,200 [3.587%)  |oiieeeecernines forennnnnaneeennns foanaraeeens 4,221 ......... 299,280 |..oovvvnnnn fornnnnns 299,280 |......... (31, 317)f e eeeeeeeieeee Joemmeeeeeeeies oo Jeeneees 5,665] ....coooen B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
NEW TERMINAL FINANCING 14.846%/ (AUD
Currency Swap ......... CO PTY LTD 06646*AG4 |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 11/15/2018 |. 03/12/2044 |.......eeevveee |ounnnnn 7,348,760 [5.043%)  |eeeeeiieeeeeeennn fereeeeeeeeeeees s 5,921 |...... 1,260,669 |....ccvvnns fennnnn 1,260,669 |......... (62,416)[...eeeeeeneeeeee Jemmmmeeeeemmee o s 168,238 | .......... B023 ............
............. Usb
NEW TERMINAL FINANCING 14.846%/ (AUD
Currency Swap ......... CO PTY LTD 06646*AG4 |D1 . | Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 11/15/2018 |. 03/12/2044 |.... ... 363,800 [5.043%) L2298 ...l 62,409 |... ....(3,000)[. ...8,329
............. usb
NEW TERMINAL FINANCING 14.846%/ (AUD
Currency Swap ......... CO PTY LTD 06646*AG4 |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 11/15/2018 |. 03/12/2044 |........eevveee |ounnnns 1,018,6405.043%)  feeeeeeeeeeeeeen [ [ 821 |t 174,746 | oo [ 174,746 |.......... (8,852)[- . eeveevneeeeeen Joemmeeeeeemniees foeeeerneeeeeeen [ 23,320 | .oeeeenn B023 ............
NEN TERMINAL FINANCING 4
Currency Swap ......... CO PTY LTD 06646*AG4 |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 11/15/2018 |. 03/12/2044 |.......evvvvvvee fovnnnnnnns 363,800 [5.043%)  [oeiiiiiiieieenn [ [ 23 ..o 62,409 [.eeveneens o 62,409 |.......... [(<7M0:5[0)) R AU R RN 8,329 ..ooeeen B023 ............
NEW TERMINAL FINANCING 14.846%/ (AUD
Currency Swap ......... CO PTY LTD 06646*AG4 |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 11/15/2018 |. 03/12/2044 |.......oeeeeveee |ounnnnn 8,731,200 5.043%)  |eeeeerieeeeeennnn fereeeeeeeeeees s 7,035 |...... 1,497,825 [...oeeenns |oeeene 1,497,825 |......... (TAA5T ) eeeeeeeeee e o s 199,887 | oo B023 ............
............. Usb
NEW TERMINAL FINANCING 14.846%/ (AUD
Currency Swap ......... CO PTY LTD 06646*AG4 |D1 ............ Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 | 11/15/2018 |. 03/12/2044 |.....evvvvvvvinn fonnnnns 1,382,440 [5.043%) oo e o 1,114 ... 237,156 [ .eveeeees o 237,156 | [RATYL)) R R R R, 31,649 | .......... B023 ............
............. usb
ENFINIUM HOLDINGS LTD 14.162%/ (GBP
Currency Swap ......... G2018*AA7 .eeeeeee [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 11/24/2021 |. 12/31/2047 |..oeevvvneeeees Jovnnnnn 3,601,800 (3.23%) oo e feeeeeeees 10,367 |......... 685,289 |..evvnnee forreeens 685,289 |......... (80,243 eeeeeeeeeeee Jemeee e foeeeee e [ 89,630 [ ..ovvennnn B023 ............
............. Usb
ENFINIUM HOLDINGS LTD 14.162%/ (GBP
Currency Swap ......... G2018*AA7 .evvenrens [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  |. 11/24/2021 |. 12/31/2047 |...cevvvvnnvinen fovnnnn 27,213,600 3.23%)  |oeeeieiinneieens [ foeeeiinen 78,328 |...... SAT7,739 [ceveeeeeen [ 5,177,739 |....... [1SSTR (670 R IR R R 677,201 ..eeneeens B023 ............
............. usb
ENFINIUM HOLDINGS LTD 14.162%/ (GBP
Currency Swap ......... G2018*AAT ... . | Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573  |. 11/24/2021 |. 12/31/2047 |.eeevveeeeeeeenn fens 5,336,000 (3.23%)  |eeeeeeieeeeeeennn oo e 15,358 | 1,015,243 [..oveeeins | 1,015,243 |.........(89,248)|.
............. Usb
ENFINIUM HOLDINGS LTD 14.162%/ (GBP
Currency Swap ......... G2018*AA7 .evvenens [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 11/24/2021 |. 12/31/2047 |....cevvvnniins Jounnnns 3,601,80003.23%) oo s [ 10,367 |......... 685,289 [..evvnnens o 685,289 |......... [(C/URVZK)) R AR R RN 89,630 [ ...evnnnnn B023 ............
.. ..UsD
ENFINIUM HOLDINGS LTD 14
Currency Swap ......... G2018*AA7 .eeeeeee [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573  |. 11/24/2021 |. 12/31/2047 |..eevvvveeeeaen founnnn 18,142,400 13.23%) oo e o 52,219 |...... 3,451,826 |...cevvunns fennnnn 3,451,826 |....... (303, 445)]..cvveeeeeeenn foeeeeemmeeeeees e e 451,468 | .......... B023 ............
ENFINIUM HOLDINGS LTD 14.162%/ (GBP
Currency Swap ......... G2018*AA7 .evvenens [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 11/24/2021 |. 12/31/2047 |...cevvvvnniies Jovnnnns 3,601,80003.23%) [ e [ 10,367 |......... 685,289 [..evvnnens [ 685,289 |......... [(CIURVZK)) R AU R RN, 89,630 [ ...evnnnnn B023 ............
............. usb
ENFINIUM HOLDINGS LTD 14.162%/ (GBP
Currency Swap ......... G2018*AA7 .eveeeee [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 11/24/2021 |. 12/31/2047 |.eeeevvveeeiiee Joennns 533,600 3.23%)  [eeeeeeeeieeeeeen [ e [ 1,536 |......... 101,524 [.oveeneees oo 101,524 |.......... (8,925)]-vvueeeeeeenees foeeemmmeeeeemnnn freneeeeeeeneees s 18,278 | weeenneeen B023 ............
............. Usb
ENFINIUM HOLDINGS LTD 14.162%/ (GBP
Currency Swap ......... G2018*AA7 .evvenene [0 IR Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 11/24/2021 |. 12/31/2047 |...ovvvvvnnviins fovnnnnnnns 800,400 [3.23%)  eeeerreeriniins foeeerrieeeeiees oo 2,304 )......... 152,286 [.eveneeens [oornens 152,286 |......... [QETEI-TH) R RN RPN RN 19,918 ......t B023 ............
............. usb
GROSVENOR LIMITED BANK OF AVERICA, NA 5.6975%/ (GBP
Currency Swap ......... G41330AAT ....oeeeennnen [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 02/11/2011 . 04/28/2031 |.eeevvveneeaeenn fenns 2,399,250 [5.57%)  |eeeeeeeeenies foeeeenneeeeeeeen foeeeeeeeens 7,857 |oueennnn 667,276 [..oevvvnnn |oeennnnn 667,276 |......... (85,828)[- e eeeeeeneeeeee Joemmeeeeeenies foereeee e [ 34,104 | .......... B023 ............
............. Usb
GROSVENOR LIMITED BANK OF AUERICA, NA 5.6975%/ (GBP
Currency Swap ......... G41338AAT .....ceevnnens [0 IR Currency..... . BATYDEB6GKMZO031MB27  |. 02/11/2011 |. 04/28/2031 |....evvvnvvvvinn fornnnnns 3,618,900 5.57%) e [ e 11,524 |........ 978,671 ... 978,671 |......... [RS7RT0 ) O KRR R R 50,020
............. usb
GROSVENOR LIMITED BANK OF AVERICA, NA 5.6975%/ (GBP
Currency Swap ......... G41330AAT ....cceennnnen [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 02/11/2011 |. 04/28/2031 |..eeevvvnneeaen fevnnnn 28,471,100 [5.57%)  |eeeeeeeeeeeenn foeeeeeeeeeeees s 93,241 |...... 7,918,340 [.eovennnns fonnnns 7,918,340 |....... (425, 164)[..eeeeeeeeeeee Jeeemnmeeeeeeenees foeeeeeeeeeeeee Jees 404,705 .......... B023 ............
GROSVENOR L IMITED BANK OF AVERICA, NA 3
Currency Swap ......... G41338AAT .....ceevennns [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 02/11/2011 . 04/28/2031 |..eevvvennvvvinn fonnnnns 2,399,250 [5.57%)  leeeereeriinnin foeerriieeeiees foen T . 667,276 [..oeeeeenns |orennnnn 667,276 |......... [(CISTR:72:5)) R FORRUUURR RO RN 34,104 .......... B023 ............
GROSVENOR LIMITED BANK OF AWERICA, NA 5.6975%/ (GBP
Currency Swap ......... G41330AAT .....ooovnnnns Dl e CUTTeNCY...o. |eveesiririnnnnniinnnnns BATYDEB6GKMZ0031MB27 ). 02/11/2011 . 04/28/2031 |...evveiveeenen foaeenes 1,119,650 15.57%)  feeiiiiiiiiiiirees Joreeeeeeenies freeeeennns 3,667 [......... 311,395 | ooiiiiin feens 311,395 )........ (16,720)]. +cevvmmeeereeens fonneeeemmiiineees Joriinnneeeeins fooeeeennnn 15,915 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
GROSVENOR LIMITED BANK OF AVERICA, NA 5.6975%/ (GBP
Currency Swap ......... G41330AAT ....oceennnnen [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 02/11/2011 . 04/28/2031 |.eevvveeeveennn feeeeaeens 799,750 5.57%)  |eeeeeeeiieeeeeen [ [ 2,619 ......... P2 7; Y [ RN 22,425 ......... (11,943 e o [ 11,368 | oo B023 ............
............. Usb
HEATHROW AIRPORT BANK OF AVERICA, NA 3.951%/(GBP
Currency Swap ......... LIMITED G4378*AAT ... . | Currency..... . ... BATYDEB6GKMZ0031MB27 |. 05/06/2014 |. 09/01/2026 |.... R R 51,643,520 [3.77%) ...163,539 |..... 14,659,116 |....coeeees oo 14,659,116 |....... (788,240)[.
............. usb
HEATHROW AIRPORT BANK OF AVERICA, NA 3.951%/(GBP
Currency Swap ......... LIMITED G4378*AA7 .... |DT ..o CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 05/06/2014 . 09/01/2026 |.....vvueevveenn founnns 5,775,920 3.77%)  feeeeeeeeeeeees e o 18,291 |...... 1,639,506 [...coovvvnn |oeeene 1,639,506 |........ (88,158)]cvvvvneeeeemnnn foeeeeeemmeeeeeee e [ 53,444 | .......... B023 ............
HEATHROW A1RPORT BANK OF AMERICA, NA 3.
Currency Swap ......... LIMITED G4378*AA7 .... |D1 ..eenens [T =T A N BATYDEB6GKMZ0031MB27  |. 05/06/2014 |. 09/01/2026 |.......eevvvvrn fovnnns 19,026,560 [3.77%)  feeeeiiiiiiiines e [ 60,251 |...... 5,400,727 [.evveneens o 5,400,727 |....... (2 U1V A IR R R 176,051 | .......... B023 ............
CADOGAN ESTATES BANK OF AVERICA, NA 14.355%/ (GBP
Currency Swap ......... LIMITED G1744#AW8 .... |DT ............ CUTTENCY..ee | evrenriiiinnininaeens BATYDEB6GKMZ0031MB27  |. 07/16/2014 [. 09/16/2039 |..eevveevveennn fones 1,714,200 14.09%)  feeeeeeeeeeeee Jere e [ 6,138 |......... CYRIVE: ) R RN 573,758 |........ (T1,561)] e [ e o 34,788 | .......... B023 ............
............. Usb
CADOGAN ESTATES BANK OF AMERICA, NA l4 3553/ (GBP
Currency SWap ........ LIMITED G1744#AN8 .... D1 ............ CUPFONCYcevs | veererrereriereseereenas BATYDEBGKNZO031MB27 | 07/16/2014 |. 09/16/2039 |.v..vvevvvenss foanee 13,285,050 [4.00%)  |eeeeeeeees [ o 47,568 |...... 4,446,623 ... | 4,446,623 |......... (89,596). . vevverererens foereeiereieieees [ oo 269,608 | .......... B023 ...cvoeee
............. usb
CADOGAN ESTATES BANK OF AVERICA, NA 14.355%/ (GBP
Currency Swap ......... LIMITED G1744#AW8 .... |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2039 |...evvveevvveenn fenenns 7,285,350 14.09%) [ e e 26,086 |...... 2,438,471 | .oeveei | 2,438,471 |......... (49,133)]- e foeeeeeeneeecees [ oo 147,849 | .......... B023 ............
............. Usb
CADOGAN ESTATES BANK OF AUERICA, NA 14.355%/ (GBP
Currency Swap ......... LIMITED G1744#AW8 .... |D1 ... [V =T A N BATYDEB6GKMZ0031MB27  |. 07/16/2014 (. 09/16/2039 |....evvvvvvvvnnn foeriinnnns 428,550 [4.09%) [ [ [ 1,534 [......... 143,439 | oo [ 143,439 |.......... [/22:1510)) AR AR R R 8,697 .eevennnns B023 ............
............. usb
CADOGAN ESTATES BANK OF AVERICA, NA 14.355%/ (GBP
Currency Swap ......... LIMITED G1744%AV8 ... ... |Currency..... . ... BATYDEB6GKMZ0031MB27 |.07/16/2014 |.09/16/2039 |.... e eennnnnn.. 428,550 [4.09%) ... 143,439 |... ... 143,439 |..........(2,890)[. ...8,697
............. Usb
CADOGAN ESTATES BANK OF AVERICA, NA 14.355%/ (GBP
Currency Swap ......... LIMITED G1744#AW8 .... |D1 ... [T =T A N BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2039 |.....evvvvvvvrnn fornnnnns 5,142,600 (4.09%) e [ e 18,414 1...... 1,721,274 [ .o | 1,721,274 |......... [(<73051:7)) R EPRRRRRRR AR R, 104,364 | .......... B023 ............
.. ..UsD
CADOGAN ESTATES BANK OF AMERICA, NA 14
Currency Swap ......... LIMITED G1744#AV0 .... |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2034 |......eevvvvennn foeeeneenns 857,100 3.87%)  |eeeeeeeeeerrnees foeeerneeeeeennnn feereeeeeens 2,929 |coeennns 275,590 | .ooevvinenn fernns 275,590 |..cvennnn (8,818)]+eeevneeeermmnnn foeeeeemmeeeeces e oo 14,515 .......... B023 ............
CADOGAN ESTATES BANK OF AMERICA, NA
Currency Swap ......... LIMITED G1744#AV0 .... |D1 ... [V =T A N BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2034 |.....evvvvvvvvnn fornnnnns 7,285,350 [3.87%) [ e [ 24,897 |...... 2,342,518 | .oeeeein [ 2,342,518 |......... [(CIC707:510)) R FOPRRRRRRR AR R 123,375 weveeennns B023 ............
............. usb
CADOGAN ESTATES BANK OF AVERICA, NA 14.1325%/ (GBP
Currency Swap ......... LIMITED G1744#AV0 .... |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2034 |.....eveevveenn feens 3,428,400 [3.87%)  feeeeeeeeeiieeees e e 11,716 |...... 1,102,362 [..oveeennn |oeeee 1,102,362 |......... (26,470)[ e eeeeeeeeeeeee Jemeeeeeeenes foeeeeee e [ 58,059 | .......... B023 ............
............. Usb
CADOGAN ESTATES BANK OF AVERICA, NA 14.1325%/ (GBP
Currency Swap ......... LIMITED G1744#AV0 .... |D1 ... [T =T A N BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2034 |......evvvvvvinn fernnnnns 2,671,300 3.87%) e o e 8,787 |........ 826,771 [.eeeeeenns v 826,771 |......... [QECIR:ISK)) R FPSU RN RN 43544 .......... B023 ............
............. usb
CADOGAN ESTATES BANK OF AVERICA, NA 14.6425%/ (GBP
Currency Swap ......... LIMITED G1744#AX6 .... |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 07/16/2014 (. 09/16/2044 |.......cevvveenn feeeeeeeens 857,100 [4.38%)  |eeiieeeeeerrnees foeeeeneieeeeeenen feereeeeeens 3,241 ......... 306,597 [ .evvenneens o 306,597 |.......... (6,812)[ . eeeeeeeeeeeeee Jemeeeeeeeeeees foeeeeeeee e [ 19,862 ....e...e. B023 ............
............. Usb
CADOGAN ESTATES BANK OF AUERICA, NA 14.6425%/ (GBP
Currency Swap ......... LIMITED G1744#AX6 .... |D1 ... Currency..... . ... BATYDEB6GKMZO031MB27 | 07/16/2014 |. 09/16/2044 |......evvvvvvrnn fonnnnns 6,428,250 (4.38%) e [ e 24,307 |...... 2,299,476 | .oeevennnnn fennnnn 2,299,476 |......... (51,003)[.vveevviinnins Jvrnneeeeeeieens [ s 148,962
............. usb
CADOGAN ESTATES BANK OF AVERICA, NA 14.6425%/ (GBP
Currency Swap ......... LIMITED G1744#AX6 .... |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2044 |.......eevvvvenn feunnnns 2,999,850 14.38%)  feeeeeeeeeieeees e o 11,343 |...... 1,073,089 |..covvvennn fennenn 1,073,089 |......... (23,843)]-cvneeeeeeenies foeeemmmeeeeeeeen fereeeeeeees e 69,515 ..ooeenns B023 ............
CADOGAN ESTATES BANK OF AVERICA, NA "
Currency Swap ......... LIMITED G1744#AX6 .... |D1 ... [T =T A N BATYDEB6GKMZ0031MB27  |. 07/16/2014 . 09/16/2044 |......eevvvvvvnn fonnnnns 2,142,750 14.38%) [ e [ 8,102 |......... 766,492 | .eeveneens o 766,492 |........ (17,031)]ceevvneeeveinns oo i [ 49,654 | .......... B023 ............
MULLEN GROUP LTD BANK OF AWERICA, NA 3.9375%/ (CAD

Currency Swap ......... C5864€ALS .............. D1 .o Currency. .. fovveeieiiiiiinnnien. B4TYDEB6GKMZO031MB27 _|. 07/22/2014 |. 10/22/2024 |......vveeeeene | 465,28913.95%) i e o 99).......... R [ RI47 oo 220 | oo o o 2,910 .ooeeens B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
MULLEN GROUP LTD BANK OF AVERICA, NA 3.9375%/ (CAD
Currency Swap ......... C5864@AL3 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 07/22/2014 . 10/22/2024 |....oeveeeeeenn feunnns 1,628,513[3.95%) e oo [ 3,250 |......... KPZ 1 IR 324,615 |-eeeeeeneeen P2 U ISUUURRRTUTRRR RTRRRP ISTTTR 10,184 | .......... B023 ............
............. Usb
MULLEN GROUP LTD BANK OF AVERICA, NA 3.9375%/ (CAD
Currency Swap ......... C5864@AL3 ... . | Currency..... . ... BATYDEB6GKMZO031MB27 |. 07/22/2014 |. 10/22/2024 |.... R PP 7,909,920 3.95%)  feeeeeeeiieieieens e [ 15,785 o 1,576,702 | .covvvennnn fnnnn 1,576,702 |...
............. usb
MULLEN GROUP LTD BANK OF AVERICA, NA 3.9375%/ (CAD
Currency Swap ......... C5864@AL3 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 07/22/2014 . 10/22/2024 |...oeveeeveennn feeeeaeens 465,289 3.95%)  |eeeeeiieeeeeeenn [ e feeeeees 929 e [ 2 LY [ N 92,747 |oveeeeeeea 220 |oeeeneeeeeenns foeeeee e [ s 2,910 .ooeeenn B023 ............
MULLEN GROP LTD BANK OF AVERICA, NA 3
Currency Swap ......... C5864@AL3 .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 07/22/2014 (. 10/22/2024 |....evvvrvvvvnnn foerinnnnns 232,64513.95%)  [eeeeiriiiis e [ 464 |.......... 46,374 [ eeneeeees o 46,374 |.uuveeennnn 10 | foere e e 1,455 oooeeeenns B023 ............
MULLEN GROUP LTD BANK OF AVERICA, NA 3.9375%/ (CAD
Currency Swap ......... C5864@AL3 .............. [0 IR CUTTENCY..ee | evrenriiiinnininaeens BATYDEB6GKMZO031MB27  |. 07/22/2014 . 10/22/2024 |.....eveeveeeenn feunnns 4,420,24913.95%)  feeeeeeeeeeees Jeer e [ 8,821 |........ 881,008 [..coovvvvnn |oernnnnn 881,098 |........... 2,086 [-eeeeeeenneeeeee Joemnneeeeemnies foeeeeerneeeeeeen [ 27,643 | .......... B023 ............
............. Usb
MULLEN GROUP LTD BANK OF AUERICA, NA 14.035%/ (CAD
Currency Swap ......... C58640AMT .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 07/22/2014 (. 10/22/2026 |.....vvvvvvvvnnn fooriinnnns 465,289 4.07%) | [ i 931 [oeeennnnnn 92,261 [ceveeeeans o 92,261 |oevvneiinnnnn 10 O R R RN 4,32 oo B023 ............
............. usb
MULLEN GROUP LTD BANK OF AVERICA, NA 14.085%/ (CAD
Currency Swap ......... C58640AM1 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 07/22/2014 . 10/22/2026 |.....evueveeenn feunens 1,628,513 [4.07%) | feeeeernee e feeeeeeens 3,259 |......... 322,913 | oo fernns 322,913 ........... 211 | e e s 15,873 weeenneins B023 ............
............. Usb
MULLEN GROUP LTD BANK OF AUERICA, NA 14.035%/ (CAD
Currency Swap ......... C58640AMT .............. [0 IR [V =T A N BATYDEB6GKMZO031MB27  |. 07/22/2014 . 10/22/2026 |......evvvvvvvnn fonnnnns 7,909,920 14.07%) [ e [ 15,827 |...... 1,568,433 [..eeeeeeens | 1,568,433 |.......... 10,268 |oevvveeeiviinnnns fooeeiiiii e o 74,668 | .......... B023 ............
............. usb
MULLEN GROUP LTD BANK OF AVERICA, NA 14.085%/ (CAD
Currency Swap ......... C58640AM1 ... . | Currency..... . ... BATYDEB6GKMZO031MB27 |.07/22/2014 |. 10/22/2026 |.... .... 465,289 4.07%) 92,261 ...
............. Usb
MULLEN GROUP LTD BANK OF AVERICA, NA 14.035%/ (CAD
Currency Swap ......... C58640AMT .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 07/22/2014 (. 10/22/2026 |.....vvvvvvvvnnn fooriinnnns 232,64514.07%) [ s [ 466 |.......... 46,130 [.eveeneeens [ 46,130 [.ooeieennnnnns 1022 P R N RN 2,196 | .ooeeeeeen B023 ............
.. ..UsD
MULLEN GROUP LTD BANK OF AMERICA, NA 14
Currency Swap ......... C58640AMT .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 07/22/2014 . 10/22/2026 |.....vveeeveeenn feunenns 4,420,24914.07%)  feeeeeeeeieeees Jeere e [ 8,845 |........ 876,477 [.eoeeevvnnn |oeeennnn 876,477 |........... 5,788 |eeeeeeeeennes foeeemmmeeeeeeeen [ s 4,726 v B023 ............
HOWARD DE WALDEN
ESTATES LIMITED BANK OF AMERICA, NA 3814/ (GBP
Currency Swap ......... GA6224AUB ... [ [ CUTTENCY.cvrv | eeeemeneererereneeeeeas BATYDEBBGKMZOO3TNB27  |. 07/23/2014 |. 10/16/2029 |..vvrvvvvvis forvrnennne 852,050 [3.58%)  |eeererererirenes freeeeeieieieees [ 2,458 |......... 254,027 | cececeenen [ 254,027 |vovevee (9,128)1.evevevevees oo [reerererenesesiens foeveens 10,904 | eovenee B023 .o
HOWARD DE WALDEN | (L usb
ESTATES LIMITED BANK OF AVERICA, NA 3.81%/(GBP
Currency Swap ......... G4622#AJ8 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZ0031MB27  |. 07/23/2014 . 10/16/2029 |.eeevvvueeeaeenn founns 3,408,200 [3.58%)  |eeeereiieeeeeennnn fereeeeeeeeeeees s 9,830 |...... 1,016,107 [.evvenneees fonnnns 1,016,107 |......... (86,513 eeeee Jemee e o [ 43,615( .......... B023 ............
HOWARD DE WALDEN | (L Usb
ESTATES LIMITED BANK OF AVERICA, NA 3.81%/(GBP
Currency Swap ......... G4622#Ad8 .............. [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 07/23/2014 |. 10/16/2029 |......evvvvvvven founnns 16,188,950 13.58%)  [eeeeiiiiiiiiinns e [ 46,693 |...... 4,826,508 ..o fonnnns 4,826,508 |....... [QUETEES) R PR RPN R 2071472 et B023 ............
HOWARD DE WALDEN | (L usb
ESTATES LIMITED BANK OF AVERICA, NA 3.81%/(GBP
Currency Swap ......... G4622#AJ8 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 07/23/2014 . 10/16/2029 |.eevvveevveennn foeeeeeeens 852,050 13.58%)  [ieeeeeeeiieeeeenn [reeeeeeeeeees [ 2,458 |......... 254,027 |.ooveiiin fernns 254,027 |.......... (9,128)[ e e e [ 10,904 | .......... B023 ............
HOWARD DE WALDEN | (L Usb
ESTATES LIMITED BANK OF AUERICA, NA 3.81%/(GBP
Currency Swap ......... G4622#Ad8 .............. [0 IR Currency..... . ... BATYDEB6GKMZO031MB27 |. 07/23/2014 . 10/16/2029 |...evvvvnivvnnn fonnnnns 9,798,575(3.58%) e [ e 28,262 |...... 2,921,307 | eeeeeeinnnn fennnnn 2,921,307 |....... [QILZ 7)) A EPUPRRR AR R, 125,394
............. usb
PINGSTON POWER INC BANK OF AVERICA, NA 3. 16%/ (CAD
Currency Swap ......... T2341XA*S ... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 02/06/2015 |. 05/08/2023 |....evuevvevenn fonns 1,603,400 [2.9525%)  feeeeeeeeiiieeeees Joeee e [ 1,751 |t IPZITE N [ N 124,875 |.......... (1,002)[- e eeeeeeneeeeen Jommmmeeeeeemmees foreeeeeniieeeeees [ 2,587 | coeeiiinnn B023 ............
PINGSTON POIER INC BANK OF AVERICA, NA 3, D
Currency Swap ......... T2341XAYS L. [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 02/06/2015 |. 05/08/2023 |......euvvvvvrnn fornnnnns 5,211,050 2.9525%)  |eeeeeiiiiiiiinns oo e 5,691 |......... 405,843 | .ovvenneees o 405,843 |.......... [R5 | R KR U 8,407 .eevennnns B023 ............
PINGSTON POWER INC BANK OF AWERICA, NA 3. 16%/ (CAD

Currency Swap ......... T2341XA*S ... D1 .o Currency. .. fovveeieiiiiiinnnien. B4TYDEB6GKMZO031MB27 _|. 02/06/2015 |. 05/08/2023 |........ceee... ... 32,869,700[2.9525%)  |oiiiieeeiiieeiis | | 35,899 1...... 2,569,933 |..ccvvee ... 2,569,933 ......... (20,549)]. oo e e e 53,029 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
PINGSTON POWER INC BANK OF AVERICA, NA 3. 16%/ (CAD
Currency Swap ......... T2341XA*S ... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 02/06/2015 |. 05/08/2023 |....eveevvevnnn fones 1,603,400 [2.9525%)  feeeeeeieiiieeeees Joeee e [ 1,751 |t IPZITE N [ N 124,875 |.......... (1,002)[- . eeeeeeeeeeeeen Jommmeeeeeemmees foeeeeeenieeeeenn [ 2,587 | ceeeiinnnn B023 ............
............. Usb
PINGSTON POWER INC BANK OF AVERICA, NA 3. 16%/ (CAD
Currency Swap ......... T2341XA5 ... . | Currency..... . ... BATYDEB6GKMZ0031MB27 |. 02/06/2015 |. 05/08/2023 |.... P PO 6,012,750 [2.9525%) ..6,567|.........468,280 | ... ....468,280 |.......... (3,759)[. ...9,700
............. usb
PINGSTON POWER INC BANK OF AVERICA, NA 3. 16%/ (CAD
Currency Swap ......... T2341XA*S L. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 02/06/2015 |. 05/08/2023 |....eveevvevnnn foenes 3,206,800 [2.9525%)  |eeeerrnieeeeeennnn fereeeeeeieeees feees 3,502 |......... 249,750 | .oovvvinenn fernns 249,750 |.......... (2,005)[- e eeeeeeneeeeen Jommmeeeeeemneees foeeeeeenieeeeens [ 5174 oo B023 ............

IMI GROUP LIMITED BANK OF AMERICA, NA
Currency Swap ......... GA69T4AD7 ... DT v CUTTENCY.cvrv | eerenemeererereeeeeaeas BATYDEBBGKMZOO3TNB27 . 02/19/2015 |. 04/13/2025 |.v.vvvevevs |ovnee 1,138,900 [1.39%)  feoeeerrveeens oo e 5,819 [cooeee. 69,998 |..vvves orreninne 69,998 |......... (14,388)]. v foerieieieieieees [ oo 8,130 | wooenne B023 .oueeeee
IMI GROUP LIMITED BANK OF AWERICA, NA 3.39%/ (EUR
Currency Swap ......... GABITEADT ... [ (oI T IR BATYDEBBGKMZO031MB27 . 02/19/2015 |. 04/13/2025 |.vevveuvvenns fovene 22,208,550 [1.39%)  Jereeereeeeeenes oo e 113,469 |...... 1,364,957 |ovevenens fornnn 1,364,957 |....... (280,563)[..cvvvenrevenen [eeeereieieieies e o 158,537 | vvevenenne B023 ..eoveenee
............. UsD
IMI GROUP LIMITED BANK OF AMERICA, NA 3.39% (EUR
Currency Swap ......... GA69T4AD7 ... [ [ CUTTENCY.cvv | eeeeerneererereneeeeeas BATYDEBBGKMZOO3TNB27 . 02/19/2015 |. 04/13/2025 |.v.vvvevevs |ovnen 1,138,900 [1.39%) [ feeeeee [ 5,819 [cooeeee 69,998 |..euvvvs orrerinne 69,998 |......... (14,388)]. v foerieieieieieees [ oo 8,130 | wooenne B023 .o
............. UsD
IMI GROUP LIMITED BANK OF AWERICA, NA 3.39%/ (EUR
Currency Swap ......... GABITEADT ... [ CUPTONCYeve | veerereenereererierenas BATYDEBBGKMZOO31MB27 . 02/19/2015 |. 04/13/2025 |...vcvvvevree forvnnns 6,263,950 [1.39%)  |eveereereeees oo e 32,004 |......... 384,988 |.vevevene [ornrinns 384,988 |......... (79,133))c.cveve e foeeeeieeeieeees Jorveereeieenieies [ 44,716 | v B023 ..eovoenee
............. UsD
IMI GROUP LIMITED BANK OF AMERICA, NA 3.39% (EUR
Currency Swap ......... GA69T4AD7 ... [ [ CUTTENCY.cvrv | eeeemeneererereneeeeeas BATYDEBBGKMZOO3TNB27 . 02/19/2015 |. 04/13/2025 |.v.ovvvevers |ovnne 2,217,800 [1.395)  eerereerees foereeeeeeenes e 11,638 |......... 139,996 [ vvvveveen frrrinnne 139,996 |........ (28,776 cvvevvereevenes [eeeneeneneniriens [ oo 16,260 | veovnene B023 .o
............. UsD
KINGSPAN SECURITIES BANK OF AWERICA, NA 14.0655%/ (EUR
Currency Swap ......... LIMITED G5264#AJ8 .... |D1 . |Currency..... . BATYDEBBGKMZ0031MB27 . 10/09/2015 |. 11/12/2026 |.... I - 1,248,500 [2.434%) ...(13,739)].
............. UsD
KINGSPAN SECURITIES BANK OF AVERICA, NA o 0855%/ (ELR
Currency Swap ......... LIMITED 65264#AJ8 ... |D1 wovevennee CUTTENCY.cvrv | eeeemrmeererereneeeeeas BATYDEBGGKMZOO3TNB27 . 10/09/2015 |. 11/12/2026 |..vvvevevvris forrennne 1,929,500 [2.434%)  feeeeriieiies e o 8,264 |......... 128,894 [ v frrnine 128,804 |......... (21,233)) v e [ oo 18,360 | ceevnene B023 .o

KINGSPAN SECURITIES BANK OF AWERICA, NA
Currency Swap ......... LIMITED 65264#AJ8 ... |D1 ...eoee.. CUPTENCY.cvs | eererererererereeeeeenas BATYDEBGGKMZO031MB27  |. 10/09/2015 |. 11/12/2026 |..v.vvvvevevvs forereene 13,500 [2.434%)  feoveeeeeeeeees o e 486 ... 7,582 [ e [ 7,582 [.cveeeen (1,249 v oo o e 1,080 [ veoveene B023 ...
PUBLIC STORAGE BANK OF AMERICA, NA 3.54125% (EUR
Currency Swap ......... TAAB44ABG ............. [ [ CUTTENCY.cvrv | eeeemeneererereneeeeeas BATYDEBGGKMZOO3TNB27 . 03/22/2016 |- 04/12/2024 |..vvvvvevvis ovrennne 3,928,400 [1.54%) [ e e 19,912 ... 140,660 |- vvvvee forrenne 140,660 |......... (57,751 veveveveverenens fooeereeieieeiees [reeeneresisinns foeveens 19,989 [ eovenen B023 .o
............. Uso
PUBLIC STORAGE BANK OF AWERICA, NA 3.54125%/ (EUR
Currency Swap ......... TA4644ABG ............ Dl v CUPTENCY.cvs | eererererererereeeeeenas BATYDEBGGKMZO031NB27 . 03/22/2016 |. 04/12/2024 |.....veeveveves e 10,101,600 [1.54%)  feovereeeeereeeees oo e 51,201 |......... 361,698 |.ovoverens |orannn 361,698 |....... (148,502)[. v v [overereiemeeeens oo o 51,400 | .ovevennn B023 ...
............. UsD
PUBLIC STORAGE BANK OF AMERICA, NA 3.54125% (EUR
Currency Swap ......... TA4G44BG ............. DT v CUTTENCY.cvrv | eeeemrmeererereneeeeeas BATYDEBGGKMZOO3TNB27 . 03/22/2016 |. 04/12/2024 |...vvvvvvrvas |ovnnne 44,334,800 [1.58%)  |eeeeerreninns foeeereeeeeees o 24,717 |...... 1,587,452 | v | 1,587,452 |....... (651,760 +.vvvveverenen fomrerieieieieiens fooreereririsinies [reeens 225,587 | cuvunene B023 .o
............. Uso
PUBLIC STORAGE BANK OF AWERICA, NA 3.54125%/ (EUR
Currency Swap ......... TA4644ABG ............ Dl v CUPTENCY.cvs | eererererererereeeeeenas BATYDEBBGKMZOO31NB27 . 03/22/2016 |. 04/12/2024 |.....veveveveves |ovee. 6,173,200 [1.54%5)  |eerereerereees e e 31,290 |......... 221,038 | oveverens |ora 221,038 |......... (90,751 e fereeeee e oeveieens 31,411 | e B023 ...
............. UsD
PUBLIC STORAGE BANK OF AMERICA, NA 3.54125% (EUR
Currency Swap ......... TAAB44ABG ............. DT v Currency..... . ... BATYDEBBGKNZOO31NB27 |. 03/22/2016 |. 04/12/2024 |...vevvevevvnns [ovvenes 1,122,400 [1.58%) oo e oo 5,689 [........ 40,189 |.vvvees |orrnnn 40,189 ..o (18,500)].c+vvvvvvvene [ereneenerieienens oererereinnrinins foeeeeienens 5,711
............. Uso
PUBLIC STORAGE BANK OF AWERICA, NA 3.54125%/ (EUR
Currency Swap ......... TA4644ABG ............. Dl v CUPTENCY.cvs | eererererererereeeeeenas BATYDEBGGKNZO031NB27 . 03/22/2016 |. 04/12/2024 |....eeevevevs |overen 1,122,400 [1.545) oo e oo 5,680 [.......... 40,189 |.veieis o 40,189 |........ (16,500).c.evvvveveres feoeeeneeiererens oeverereneeereees Joreieieiens 5711 o B023 ...
SENSIENT TECHNOLOGIES [ [ (o UsD
CORPORATION 817257663 BANK OF AWERICA, NA 3.946% (EWR

Currency SWap ooooeeee | eeeeeiiiiiiiiiiiiiiin [0 Currency..e | eeeeeeennnnnnnnnnnnnnns BATYDEB6GKMZ0031MB27 ). 03/17/2017 ]. 05/03/2027 |.....eeeveeeeees fovnnnnns 6,453,600 11.71%) [ o 35,480 |......... 272,30 | e [ 272,304 |......... (82,506)]..0vvveennnnniinns Joveereeiiiiiiiiins Joeeeeeeeeieeeeeees [ 65,283 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
SENSIENT TECHNOLOGIES . ..UsD
CORPORATION 81725TG@3 BANK OF AMERICA, NA 3.946%/ (EUR
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 03/17/2017 |. 05/03/2027 |..eevvvueeeeenn fonaens 2,509,733 11.71%) [ e e 13,798 |......... 105,931 [.eeeeeeees [ 105,931 |......... (32,086)[- e eeeevnereeee Jmmmmeeeeemnies forreeeniieeeeeenn [ 25,388 | ...ccee B023 ............
............. Usb
QPH FINANCE €O PTY BANK OF AVERICA, NA 14.572%/ (AUD
Currency Swap ......... LIMITED Q7794#AL7 .... |D1 ...eene [T =T A N BATYDEB6GKMZ0031MB27  |. 07/18/2018 |. 10/18/2048 |......evvvvvvvnn fonnnns 3,767,8804.98%) oo s [ 974 |..eeennns 538,911 [.eveeeeees o 538,911 |.ovveens LX) PR R R RN 95,265 | .......... B023 ............
............. usb
QPH FINANCE €O PTY BANK OF AWERICA, NA 14.572%/ (AUD
Currency Swap ......... LIMITED Q7794#AL7 .... . | Currency..... - ... BATYDEB6GKMZ0031MB27 |.07/18/2018 |. 10/18/2048 |.... R 12,042,440 [4.98%) oo foeeeeee 3112 1,722,401 [.eeeeenns | 1,722,401 |...
............. Usb
QPH FINANCE €O PTY BANK OF AUERICA, NA 14.572%/ (AUD
Currency Swap ......... LIMITED Q7794#AL7 .... |D1 ... [V =T A N BATYDEB6GKMZ0031MB27  |. 07/18/2018 |. 10/18/2048 |......evvvvvvinn fernnnnns 3,029,080 (4.98%) e [ e LE N - 433,282 | [ 433,242 [..ccvvneennns RCZT) FR R R RN 76,585 .oevnennns B023 ............
............. usb
QPH FINANCE €O PTY BANK OF AWERICA, NA 14.572%/ (AUD
Currency Swap ......... LIMITED Q7794#AL7 .... |D1 ... CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 07/18/2018 |. 10/18/2048 |......eevvvvennn feeeeeeens 369,400 [4.98%)  |eeeeeeieeeeeeenn freeeeeeeeeeeees feee e 95 [ 52,834 |.cooviiiins fernns 52,834 |.coveiiees A3 | e [ s 9,340 | ...ccen B023 ............
............. Usb
QPH FINANCE CO PTY BANK OF AMERICA, NA 14.572%/ (AUD
Currency Swap ......... LIMITED Q7794#AL7 .... |D1 ..o [V =T A N BATYDEB6GKMZ0031MB27  |. 07/18/2018 . 10/18/2048 |.....evvvvvvvvnn foeriinnns 369,400 [4.98%)  |eeieeiiiinienns [ e e 52,834 | .o [ 52,834 ..o LX) PO R N R 9,340 | ... B023 ............
............. usb
QPH FINANGE €O PTY BANK OF AVERICA, NA 14.5724/ (AD
Currency Swap ......... LIMITED Q7794#AL7 .... |D1 ... CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 07/18/2018 |. 10/18/2048 |......eeevvveenn feunnnnns 7,535,760 [4.98%)  |eeeeeeieeeeeeennn fereeeeeeeeeees s 1,947 |...... 1,077,821 | ooeveveins feeeenn 1,077,821 |oeeeeee 869 [.eeeeeeenieeee Jeeeeneee e o s 190,529 | .....oo... B023 ............
............. Usb
QPH FINANCE €O PTY BANK OF AUERICA, NA 14.572%/ (AUD
Currency Swap ......... LIMITED Q7794#AL7 .... |D1 ...eene [T =T A N BATYDEB6GKMZ0031MB27  |. 07/18/2018 |. 10/18/2048 |......evvvvvvvnn fonnnns 3,767,8804.98%) | e [ 974 |..eeennns 538,911 [.eeeeeeees o 538,911 |.ovveens LX) PR R R RN 95,265 | .......... B023 ............
............. usb
QPH FINANCE €O PTY BANK OF AWERICA, NA 14.572%/ (AUD
Currency Swap ......... LIMITED Q7794#AL7 .... |DT ... CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 07/18/2018 |. 10/18/2048 |......eevvvvennn feeeeeeens 369,400 [4.98%)  |eeeeeeieeeeeennn frereeeeeeeeees feeeeeeee 95 [ 52,834 |.coeviiiinn fernns 52,834 |.coeeiies A3 | e [ s 9,340 | ...ccee B023 ............
............. Usb
QANTAS AIRWAYS LTD BANK OF AUERICA, NA 3.845% (AUD
Currency Swap ......... TAT26MA*0 ... . . | Currency..... . ... BATYDEB6GKMZ0031MB27 |. 05/22/2019 |. 06/25/2031 R PO 3,027,640 (3.64%) ....250,885 |... .(B023 ...
............. usb
QANTAS AIRWAYS LTD BANK OF AVERICA, NA 3.845%/ (AUD
Currency Swap ......... TAT26MA*0 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 05/22/2019 |. 06/25/2031 |...evvvvuueveaen fevnnnn 15,963,920 3.64%)  |eeeeeiieeeeeeenn foeeeee s 12,026 |...... 1,322,847 [.eveeeeins | 1,322,847 |....... (151,338)[.. e eeeeeeneeee Jeeemmmeeeeeemnnen forreeeeerieeeeee Jeeeens 229,141 oo B023 ............
QANTAS AIRUAYS LTD BANK OF AVERICA, NA 3.845%/ (AUD
Currency Swap ......... TAT26MAXO .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 05/22/2019 . 06/25/2031 |...evvvunnvvvinn fornnnnns 4,266,220 3.64%) | o e 3,214 )......... 353,519 | eeeeeeiin [ 353,519 |......... [CIVRCET.Y) FO KR R R, 61,236 [ ..oevennnn B023 ............
............. usb
QANTAS AIRWAYS LTD BANK OF AVERICA, NA 3.845%/ (AUD
Currency Swap ......... TAT26MA*0 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 05/22/2019 . 06/25/2031 |.eevvveevvvennn foeeeneenns 619,290 [3.64%)  |eeeeeeeeeeeeeeen [ feeeees 467 |.......... 51,317 [ o 51,817 |oueeneneen (5,871)[eeeeeeeeeeeeen Joemeeeeeeeenees [ [ 8,889 ..ovuennns B023 ............
............. Usb
QANTAS AIRWAYS LTD BANK OF AVERICA, NA 3.845% (AUD
Currency Swap ......... TAT26MAXO .............. [0 IR [T =T A N BATYDEBBGKMZO031MB27  |. 05/22/2019 . 06/25/2031 |...evvvvnvvvinnn foennns 1,857,870 13.64%)  feeeieis e [ 1,400 |......... 163,952 | covveiies [ 153,982 |........ QA3 K)) FR [ RPN RN 26,667 | .......... B023 ............
............. usb
QANTAS AIRWAYS LTD BANK OF AVERICA, NA 3.845%/ (AUD
Currency Swap ......... TAT26MA*0 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 05/22/2019 . 06/25/2031 |.eevvveevevennn foeeeneenns 137,620 [3.64%) oo e feeeeeeeeen 104].......... 11,404 [ .o | 11,404 |.......... (1,805 eeeeeeeeeeeeee Jemeeeeeeemnees foeeeeeeneeeeene [ 1,975 s B023 ............
............. Usb
VESTEDA FINANCE BV BANK OF AUERICA, NA 2.704%/ (ER
Currency Swap ......... NI3GT#AD7 ..o [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 09/22/2020 |. 12/21/2035 |..eevvvennvvvinn fornns 2,468,550 |1.38%) [ i [ 8,8011......... 342,942 [ v o 342,942 |........... L1728 FOR KR RN RN 44,045 | .......... B023 ............
............. usb
VESTEDA FINANCE BV BANK OF AVERICA, NA 2.704%/ (EWR
Currency Swap ......... NI361#ADT7 ... . . | Currency..... . ... BATYDEBBGKMZO031MB27 |. 09/22/2020 |. 12/21/2035 |.... R AU 25,861,000 [1.38%)  |eeuieeeeeernnees foeeeenneeeeeenen feeeeeeen 92,197 | 3,592,731 | .eeveviin feenenn 3,592,731 ... .[B023 ...
............. Usb
VESTEDA FINANCE BV BANK OF AUERICA, NA 2.704%/ (ER
Currency Swap ......... NI3BT#AD7 ....oeennnen DI e CUrrency..... |eeeeeeeeeeeeuunnnnnnnnns BATYDEB6GKMZ0031MB27 _|. 09/22/2020 |. 12/21/2085 |....evvvnviivinn fovarnns 1,203,050 [1.38%)  eceeeiiiiieiininn foerereinieiins oo 4,610]......... 179,637 |.ooeeeei |t 179,637 ........... 2,337 | fooreviiiiiniiins oo e 28,071 .ooeeennns B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
VESTEDA FINANCE BV BANK OF AVERICA, NA 2.704%/ (EWR
Currency Swap ......... NI3BT#AD7 .....ceeeenn [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 09/22/2020 |. 12/21/2035 |.eeevvveeeeeenn fenees 1,203,050 [1.38%)  |eeeeeeeeeernnees foeeennneeeeeenen ferieeeeeens 4,610 ......... 179,637 | eeeeeven fernns 179,637 |........... 2,387 |eeeeeeeeeennes foeeemmeeeeeeeen e et 28,071 cevveennns B023 ............
............. Usb
VESTEDA FINANCE BV BANK OF AVERICA, NA 2.704%/ (ER
Currency Swap ......... NI361#AD7 ... . . | Currency..... . ... BATYDEB6GKMZO031MB27 | 09/22/2020 |. 12/21/2035 |.... R R 12,382,750 [1.38%) [ [ | 44,003 | 1714712 | e | 1,714,712 ..........22,309 |.
............. usb
VESTEDA FINANCE BV BANK OF AVERICA, NA 2.704%/ (EUR
Currency Swap ......... NI3BT#AD7 ....cceeeeenn [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 09/22/2020 |. 12/21/2035 |.eeevvvueeeeenn founns 3,056,300 [1.38%)  |eeeeenieeeeenennn foeeeeeeeeeeeen fes 10,89% |......... 424,595 | .ooovvii [ 424,5% |........... 5,524 | [ e [ 54,532 .......... B023 ............
VESTEDA FINANCE BV BANK OF AVERICA, NA 2. U
Currency Swap ......... NO3GT#AD7 ..o [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 09/22/2020 |. 12/21/2035 |..evvvenrvvvinnn foeriiinns 587,750 (1.38%) [ [ [ 2,09 |.....eennn 81,653 [.eveeneees [ 81,653 |........... {72 RPN IR RN RN 10,487 | ... B023 ............
AMERICOLD REALTY
OPERATING PARTNER BANK OF AMERICA, NA
Currency Swap ......... 03063#AD6 .............. [0 IR CUTTENCY..ee | evrenriiiinnininaeens BATYDEB6GKMZ0031MB27  |. 10/30/2020 |.01/07/2031 |.eeevvveneaernn feunnnns 2,105,640 [1.62%)  |eeeeeeieeeeeeennn fereeeeeeeeeees s 8,168 |......... 284764 | .o [ 244,764 |......... (13,458)[- e eeeeeeeeeeee | foeeeeee e [ 29,362 | ....cee B023 ............
AMERICOLD REALTY | (L Usb
OPERATING PARTNER BANK OF AMERICA, NA 307354/ (EUR
Currency Swap ......... 03063#AD6 .............. [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 10/30/2020 |.01/07/2031 |...eevvvvnnvinnn fovnnns 20,588,480 [1.62%) | [ feeeiieenn 79,862 |...... 2,393,245 [.eeeeieiin | 2,393,245 |....... [QETIR:IC)) A IR AP R 287,098 | .......... B023 ............
AMERICOLD REALTY | (L usb
OPERATING PARTNER BANK OF AVERICA, NA 3.0735%/ (EUR
Currency Swap ......... 03063#AD6 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 10/30/2020 |.01/07/2031 |eevvvueeveennn feens 1,403,760 |1.62%)  feeeeeeeeeeeees Joeee e [ 5,4451........ 163,176 |.ooeevvveen |eeennnnn 163,176 |.......... (8,972 eeeeeeeeeeeee Jeeee e foeeeeeeeeeeeeen [ 19,575 woeeeenens B023 ............
AMERICOLD REALTY | (L Usb
OPERATING PARTNER BANK OF AUERICA, NA 3.0735%/ (EUR
Currency Swap ......... 03063#AD6 .............. [0 IR [V =T A N BATYDEB6GKMZ0031MB27  |. 10/30/2020 . 01/07/2031 |..eevvvennivvins fornnnnns 6,199,940 [1.62%)  |eeeeeiiiiiiinnnn [ e 24,089 |......... 720,693 [ .eeveneens o 720,693 |......... [0 R FRRR R RN, 86,456 [ .......... B023 ............
AMERICOLD REALTY | (L usb
OPERATING PARTNER BANK OF AVERICA, NA 3.0735%/ (EUR
Currency Swap ......... 03063#AD6 ... . ... |Currency..... . ... BATYDEB6GKMZ0031MB27 |. 10/30/2020 |.01/07/2031 |.... oo |eeennnn. 701,880 [1.62%) ....81,588 ... ....(4,486)[.
AMERICOLD REALTY | () L Usb
OPERATING PARTNER BANK OF AVERICA, NA 3.0735%/ (EUR
Currency Swap ......... 03063#AD6 .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 10/30/2020 . 01/07/2031 |..evvvenrivvinnn foeriinnnns 701,880 [1.62%)  |eeeeieiiiiiin [ oo 2,723 | 81,588 [..eveneees [ 81,588 [.......... [02515)) R AR R R 9,787 [ weveennnns B023 ............
.. ... AUD
Fixed Income Portfolio BANK OF AMERICA, NA 14.1832%/ (USD
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns Exhibit 7 ... |Currency..... [.coviiiiiiiiiinnnnnnns BATYDEB6GKMZ0031MB27  |. 08/31/2021 |. 09/08/2026 |........ceveeeen fennnn 274,837,50015.28694%)  foeeeeeiiiieees e o (1,216,615)[... (25,171,605)] ........... ... (25,171,605)(..... (3,167,294)[..oeeeeeeeeeee [ foeeeeene e feens 2,550,158 | .......... B020 ....eeennnnt
............. Usb
MAGNA HOUSING LIMITED BANK OF AMERICA, NA 33183/ (GBP
Currency Swap ......... GS744#AC3 ..vvvnnns [0 IR [V =T A N BATYDEB6GKMZ0031MB27  |. 10/05/2021 |. 11/16/2056 |....evvvvvvvvnnn fooriiinnns 680,500 [2.51%)  feeeeiieiiiins [ oo 1,713 et 164,207 | eoeeeeiinn [ 164,207 |......... [QEIRCS1D R RS RO RN 19,739 weennnnis B023 ............
............. usb
IIAGNA HOUSING LIMITED BANK OF AVERICA, NA 3.318%/(GBP
Currency Swap ......... G5744#AC3 ... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZ0031MB27  |. 10/05/2021 |. 11/16/2056 |...evveeveeennn feenes 6,805,000 [2.51%)  foeeeeeeeeieees e feeeeeeeens 17,128 |...... 1,642,068 |...ccvvvens fennnnn 1,642,068 |....... (139,505)[.. e eeeeeemeeee Jeeemmmeeeeeemnnen foreeeeeeeiieeeeee Jeeens 197,388 | .o B023 ............
............. Usb
MAGNA HOUSING LIMITED BANK OF AVERICA, NA 3.318%/(GBP
Currency Swap ......... GS744#AC3 ...vevens [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 10/05/2021 . 11/16/2056 |....evvvvvvvvnnn fooriinnnns 680,500 [2.51%)  feeeiiiriiiiins [ o 1,713 et 164,207 | eoeeeeinnn [ 164,207 |......... [QEIRESTD R RPN RIS RN 19,739 weennnnis B023 ............
............. usb
IIAGNA HOUSING LIMITED BANK OF AVERICA, NA 3.318%/(GBP
Currency Swap ......... G5744#AC3 ... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 10/05/2021 |. 11/16/2056 |...evveevvvvennn foeereeenns 680,500 [2.51%)  |eeeieeeeeeriees foeeeerneeeeeeenen feeeeeeeens 1,713 |t 164,207 |.oovevenenn fernens 164,207 |......... (13,951 eeeee e o [ 19,739 [ weennnnnns B023 ............
............. Usb
MAGNA HOUSING LIMITED BANK OF AUERICA, NA 3.318%/(GBP
Currency Swap ......... GS744#AC3 ..vvvnnns [0 IR Currency..... . ... BATYDEB6GKMZO031MB27 |. 10/05/2021 |. 11/16/2056 |....evvnvvvvvnnn foerinnenns 680,500 [2.51%)  feeeeiiiriiiiins [ o 1,713 et 164,207 |... 164,207 |......... [QEIRESTD R RPN RIS RN 19,739
............. usb
MIAGNA HOUSING LIMITED BANK OF AVERICA, NA 3.318%/(GBP
Currency Swap ......... G5744#AC3 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 10/05/2021 |. 11/16/2056 |...evveevveennn foeereeeens 680,500 [2.51%)  |eeieeeeeeerees foeeeerneeeeeeeen feeeeeeeeens 1,713 |t 164,207 |.oovvvenenn fernens 164,207 |......... (13,951 eeeee e o [ 19,739 [ weeennnnns B023 ............
IAGNA HOUSING LINITED BANK OF AVERICA, NA 3, B
Currency Swap ......... GS744#AC3 ...eevnen [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 10/05/2021 |. 11/16/2056 |....evvvvvvvvnnn fooriinnnns 680,500 [2.51%)  feeeeirieieiiin [ oo 1,713 |t 164,207 |eoeeeeinn [ 164,207 |......... [QEIRCS1D R IS R RN 19,739 [ weennnnins B023 ............
MIAGNA HOUSING LIMITED BANK OF AWERICA, NA 3.318%/(GBP

Currency Swap ......... G5744#AC3 .............. D1 .o Currency. .. fovveeieiiiiiinnnien. B4TYDEB6GKMZO031MB27 _|. 10/05/2021 |. 11/16/2056 |......0eeeeeeen |oeennnenes 680,50002.51%) e | | 1,713 ......... 164,207 |.oveeeeeen [ 164,207 |......... (13,951 [ e e 19,739 ) .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
MIAGNA HOUSING LIMITED BANK OF AVERICA, NA 3.318%/(GBP
Currency Swap ......... G5744#AC3 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 10/05/2021 |. 11/16/2056 |...evveevvvvennn foeeeeeens 680,500 [2.51%)  |eeeeieeeeeernees foeeeeeneeeeeenen feereeeeeens 1,713 |t 164,207 |.oovevenenn fernens 164,207 |......... (13,951 eeeee e o [ 19,739 [ weennnnnns B023 ............
RICHARDSON (e Usb
INTERNAT IONAL LIMITE BANK OF AVERICA, NA 2.857%/ (CAD
Currency Swap ......... 763169085 ... . .... |Currency..... ... BATYDEB6GKMZ0031MB27 |. 10/07/2021 |. 01/07/2032 |.... oo feennnnn... 637,450 [3.19%) . (163)f.......... 15,105 | ... ... (4,259)]. .(B023 ...
RICHARDSON ()} usb
INTERNATIONAL LIMITED BANK OF AVERICA, NA 2.857%/ (CAD
Currency Swap ......... 763169085 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 10/07/2021 . 01/07/2032 |.eeevvvueeaeenn feunns 6,454,183 (3.19%)  |eeeeeeeeeee foeeeeee s (1,648)|......... 152,942 | oo [ 152,942 |......... (43,126)[- e eeeeeeeeeeee e foreeeee s [ 95,612 .evveennns B023 ............
RICHARDSON .. .
INTERNATIONAL LIMITED BANK OF AUERICA, NA
Currency Swap ......... 763169085 .............. [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 10/07/2021 (. 01/07/2032 |.eevvvennvvvinnn foeriniins 230,044 13.19%) [ e [ (1)) I 5,665 | eevuennee feeniieinns 5,665 |.......... [QR<°70) R IR R RN 3,541 oo B023 ............
RICHARDSON
INTERNATIONAL LIMITED BANK OF AVERICA, NA 2.857%/ (CAD
Currency Swap ......... 763169085 .............. [0 IR CUTTENCY..ee | evrenriiiinnininaeens BATYDEB6GKMZO031MB27  |. 10/07/2021 . 01/07/2032 |eeevvvenvveeennn foeeeaeeens 239,044 13.19%) e e e feeeeeeeee (1)) PP L) R 5,665 |.......... (1,597 e [ [ 3,541 .o B023 ............
RICHARDSON (e Usb
INTERNATIONAL LIMITED BANK OF AUERICA, NA 2.857%/ (CAD
Currency Swap ......... 763169085 .............. [0 IR [T =T A N BATYDEB6GKMZ0031MB27  |. 10/07/2021 . 01/07/2032 |..eevvvennviiinn fornnnnns 3,426,295 [3.19%)  |eeeiiriiieinn feerereieens o (875)......cen 81,191 [ [ 81,191 |......... (22 15T.)| O KN R R, 50,757 [ wevrrnnnns B023 ............
RICHARDSON ()} usb
INTERNATIONAL LIMITED BANK OF AVERICA, NA 2.857%/ (CAD
Currency Swap ......... 763169085 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 10/07/2021 . 01/07/2032 |eeevvvenvveeennn foeeeneenns 239,044 13.19%) e e e feeeeeeeeeen (1)) FEUP—. L) R 5,665 |.......... (1,597 eeeeee e eeeeees foeeeeeeeeeees [ 3,541 .o B023 ............
BANK OF AVERICA, NA '3','2'5'5%}('E'USSD
Currency Swap ......... VICAT SA FO731#AK3 .. |D1 ... [V =T A N BATYDEB6GKMZO031MB27  |. 10/21/2021 . 11/30/2036 |...evvvnrvvvvnnn foorinnnnns 582,250 |1.57%) oo e o 2,59 |......... 102,779 | eeeeeeien [ 102,779 |........... 2,524 | e i [ 10,767 | oo B023 ............
............. usb
BANK OF AMERICA, NA 3. 256%/ (EUR
Currency Swap ......... VICAT SA FO731#AK3 .. . | Currency..... . ... BATYDEB6GKMZ0031MB27 |. 10/21/2021 |. 11/30/2036 |.... R PP 3,493,500 |1.57%) 616,673 (... ... 616,673 |... .[B023 ...
BANK OF AVERICA, NA '3','2'5'5%}('E'USSD
Currency Swap ......... VICAT SA FO731#AK3 .. |D1 ... [T =T A N BATYDEB6GKMZO031MB27  |. 10/21/2021 . 11/30/2036 |...evvvvrvvvvnnn fooriinnnns 582,250 |1.57%) [ i oo 2,59 |......... 102,779 | eeeeeeien [ 102,779 |........... 2,524 | e i [ 10,767 | oo B023 ............
.. ..UsD

BANK OF AMERICA, NA 3
Currency Swap ......... VICAT SA FO731#AK3 .. [D1 ............ [T 1 B4TYDEBEGKMZO031MB27 [ 10/21/2021 |. 11/30/2036 |.....ovveveeeia |oerinnns 582,250 [1.57%) [ e [ 2,504 |......... 102,779 |evveeeeees o 102,779 |-t 2,824 | e e s 10,767 | weveeeeenn BO23 ............
BANK OF AMERICA, NA 3.256%/ (EUR
Currency Swap ......... VICAT SA FO731#AK3 .. [D1 ............ CUrrency...e. [eevvveeeeminiiinnnenans B4TYDEBBGKMZO031MB27 . 10/21/2021 |. 11/30/2036 |....ovvvveevinn |oonnnies 2,329,000 [1.57%)  feeeeiiiieeeeenn e e 10,378 |........ A6 [ [ 41,116 ... B[Ol AU FERRN RN R, 43,070 ..o B023 ............
BANK OF AIERICA, NA é'.'ééé'av;/'iélirgw
Currency Swap ......... VICAT SA FO731#AK3 .. [D1 ............ [T 1 B4TYDEBEGKMZO031MB27 [ 10/21/2021 |. 11/30/2036 |.....evvevveeiae |oerinnns 582,250 [1.57%) [ [ [ 2,504 |......... 102,779 |eeveeeeees [ 102,779 |- 2,824 | e e s 10,767 | weveeeeenn BO23 ............
UMV GLOBAL FOODS
COMPANY LTD G9162#AA2 BANK OF AMERICA, NA USD  3.3%/(GBP
CUrrency SWap ...eeeee [ eveemeeeeeiiiiiieeeeie 1) I CUrrency..ee. [eevveeeeeiiiiiennennns BATYDEBBGKMZO031MB27 . 11/10/2021 |. 01/31/2034 |....ovvvveiiinn |oonnnies 2,696,200 2.64%)  feeeeiiiiien e [ 5,321 |......... 375,845 |.ueeeeees [ 375,845 |......... (41,862)[...cceeevveenn [ e e 4,39 | ..ol B023 ............
UMV GLOBAL FOODS
COMPANY LTD G9162#AA2 BANK OF AMERICA, NA USD  3.3%/(GBP
CuUrrency Swap .....coe. [eveeveeiiiiiiiiiinniiinns 1) I [T 1 B4TYDEB6GKMZO031MB27 [ 11/10/2021 |. 01/31/2034 |.....ovvveeerns |onnne 20,221,500 2.64%)  feeeeieieeeeee [ [ 39,906 |...... 2,818,839 |..ooeeeeeis | 2,818,839 |....... (312,468)]... e |oeeeiieeeeeis oo s 332,989 | ..oonne BO23 ............
UMV GLOBAL FOODS
COMPANY LTD G9162#AA2 BANK OF AMERICA, NA USD  3.3%/(GBP
CUrrency SWap ...eeeee [ eveemeeeeeiiiiiieeeeie 1) I CUrrency..ee. [eevveeeeeiiiiiennennns B4TYDEBBGKMZO031MB27 [ 11/10/2021 |.01/31/2034 |...evvveveeeis |onne 16,177,200 2.64%)  foeeeieieee | [ 31,925 |...... 2,255,071 [.ooeeennis [ 2,285,071 |....... (249,975)]..vvveeeeeiinins oo forvee e 266,391 | .......... B023 ............
UMV GLOBAL FOODS
COMPANY LTD G9162#AA2 BANK OF AMERICA, NA USD  3.3%/(GBP
CuUrrency Swap .....coe. [eveeveeiiiiiiiiiinniiinns 1) I [T 1 B4TYDEBBGKMZO031MB27 . 11/10/2021 |. 01/31/2034 |....oveeeiiiiis | 4,044,300 2.64%)  feeeee e [ 7,981 ......... 563,768 [ .vvvveee |oernnnns 563,768 |......... (62,494)]...veeeeeee e e s 66,598 | .......... BO23 ............
BANK OF AMERICA, NA USD  3%/(GBP
Currency Swap ......... BIFFA LTD G1101#AC9 . [D1 ............ [T 1 B4TYDEBBGKMZO031MB27 . 12/15/2021 . 02/03/2029 |....oevvveevnn | 3,970,500 [2.45%)  feeeeeiiieiee oo [ 6,992 |......... 393,914 |.oeeeeeis [ 393,914 |......... (74,856)...ceeeeeeeeees [ e e 48,05 | ... BO23 ............
BANK OF AMERICA, NA USD  3%/(GBP
Currency Swap ......... BIFFA LTD G1101#AC9 . [D1 . [Currency..... .. ... BATYDEB6GKMZO031MB27 _|. 12/15/2021 |. 02/03/2029 |.... i 25,146,500 [2.45%) .44,280 |...... 2,494,788 [ ... o 2,494,788 |....... (472,822). .|B023 ...
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1 2 3 4 5 6 7 8 9 10 11 14 15 17 18 19 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's of at Inception
Income Schedule/ of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Value Code (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
BANK OF AMERICA, NA 3%/ (GBP
Currency Swap ........ BIFFA LTD G1101#AC9 . [D1 ..ovvevunnee CUPFONCYvve | vveeerreeerieeereeeeneas BATYDEBBGKNZOO31MB27 . 12/15/2021 |. 02/03/2029 |...vevvvevve fovernns 9,264,500 [2.45%)  |eererereniees oo e 16,314 | 919,132 v forrrnnn 919,132 [ (174,198)]. . vevvvvevereeeen oo e e 112,059 | voveevenr |BO23 e,
........... UsD
PEEL PORTS PP FINANCE BANK OF AWERICA, NA 3.376%(GBP
Currency Swap ........ LIMITED GB970*AX4 ... . | Currency . BATYDEBBGKMZ0031MB27  |. 02/10/2022 |. 06/30/2032 |.... ... 271,600 [2.83%) ... 36,197 |... ....(5,730)]. 4,132
........... UsD
PEEL PORTS PP FINANCE BANK OF AMERICA, NA 3.376%/ (GBP
Currency Swap ........ LIMITED GB970*AX4 .... D1 .ovveeeneee CUPFENCYcvve | vveeereeeerieeereeieneas BATYDEBBGKNZO031MB27 . 02/10/2022 |. 06/30/2032 |...vcvvvevve foevenns 1,222,200[2.83%)  feeeeerereienens foeeneeneees oo 2,470 [ 162,888 [..cvveveven [rven. 162,888 |..en (25,78)[-.veververervens |oeeeereenieenn foeveeenieinnies foeeienn 18,593 | .eovevenn [BO23 e
PEEL PORTS PP FINANCE BANK OF AVERICA, NA 3
Currency Swap ........ LIMITED G6970*AX4 .... [D1 ............ CUPTONCYeve | veerereenereererierenas BATYDEBBGKNMZO031MB27 . 02/10/2022 |. 06/30/2032 |.v.vvvevviveers forvenrnes 135,800 2.83%)  feerreereeeeeeies oo e 274 | 18,009 |.ovevvevens foreennnn. 18,009 [ooeenenn (2,8B5)]-+vevevereerenen forreenenrenennenes feerereneninenins feveennns 2,066 | .oovever |BO23 e
PEEL PORTS PP FINANCE BANK OF AMERICA, NA 3.376%/ (GBP
Currency Swap ........ LIMITED GB970*AX4 .... D1 .ooveeeee CUPFONCYcvve | vveeerreeerieeereeeeneas BATYDEBBGKNMZO031MB27 . 02/10/2022 |. 06/30/2032 |.vevvuvevvveees ferverennns 135,800 2.83%)  feeeererererenes oo e 274 | 18,009 | v foreeennn. 18,009 [ (2,8B5)] v evereeernnen foereenennenennenen foererenennennns oo 2,066 [ .oovever |BO23 i
........... UsD
PEEL PORTS PP FINANCE BANK OF AWERICA, NA 3.376%/(GBP
Currency Swap ........ LIMITED G6970*AX4 .... [D1 ............ CUPTONCYevre | veererveneriererierennas BATYDEBBGKMZOO31MB27 . 02/10/2022 |. 06/30/2032 |...vevvevevree forvnins 4,753,000 2.83%5)  eeveeereeenens foereeeeeeeees e 9,607 | 633,454 [....oovene [ovnn.... 633,454 ... (100,278)]. v vevevevaven foereieeiieieines [ e 72,308 | .veeen. [BO23 e
........... UsD
RHEINKALK HOLDING GNBH BANK OF AMERICA, NA 3.754%/ (EWR
Currency Swap ........ D70028AB3 .......c...... DY e CUPFONCYcvve | vreeerreeerieeereeeeneas BATYDEBBGKNMZO031MB27 . 03/09/2022 |. 03/31/2034 |vvvvevvvenes fervernnns 882,800 [2.38%)  foeeeereieniens e v 3,021 [ 68,371 |.oveeeeven foreern. 68,371 [ (4,328)]. e foreeeieeseens e s 14,645 | oo [BO23 e
........... UsD
RHEINKALK HOLDING GMBH BANK OF AWERICA, NA 3.754%/ (EUR
Currency Swap ........ D70028AB3 .............. [ CUPTONCYeve | veerereenereererierenas BATYDEBBGKNMZO031MB27 . 03/09/2022 |. 03/31/2034 |..vevrvevree forvnnns 4,193,300 [2.38%)  eevereeereeens foereeeieeeieees oo 14,351 | 324,763 [ e [onnn...324,763 | (20,560)[-.veveeverrseens Joreeereeeieeens forveeresieeneies e 69,564 | ...cvenen. [BO23 oo
........... UsD
RHEINKALK HOLDING GMBH BANK OF AMERICA, NA 3.754%/ (EWR
Currency Swap ........ D70028AB3 ... . . | Currency . BATYDEBBGKMZO031MB27  |. 03/09/2022 |. 03/31/2034 |.... ... 441,400 [2.38%) ... 34,186 |... o (2,164)].
........... UsD
RHEINKALK HOLDING GMBH BANK OF AWERICA, NA 3.754%/ (EUR
Currency Swap ........ D70028AB3 .............. [ CUPTONCYeve | veerereenereererierenas BATYDEBBGKNMZO031MB27 . 03/09/2022 |. 03/31/2034 |.vvvvevvvenrs forrennnes 441,400 [2.385)  eeeeeeeeeens oo oo 151 [ 34,186 [ veveveee ferrenrnn 34,186 [ (2,988)] evveveveeierenen foreeeneerenennenes feerenineninennes o 7,323 oo [BO23 e
RHEINKALK HOLDING GIBH BANK OF AVERICA, NA 3.7544/ (ELR
Currency Swap ........ D70028AB3 ........c...... DY e CUPFONCYcvve | vveeerreeerieeereeeeneas BATYDEBBGKNZO031MB27 . 03/09/2022 |. 03/31/2034 |....evrnievee. 14,566,200 [2.38%)  |oeeerereenenes fooeeeiees . 49,849 | 1,128,124 | v o 1,128,124 [ (THA19)] e foeeeeieeeieenes foereeenseneien oo 241,643 | oot [BO23 o
........... UsD
RHEINKALK HOLDING GMBH BANK OF AWERICA, NA 3.919%/ (EUR
Currency Swap ........ D70028ACT ......veeee [ CUPTONCYeve | veerereenereererierenas BATYDEBBGKNMZO031MB27 . 03/09/2022 |. 03/31/2037 |..vvevvvevrne forrrnns 3,641,550 2.58%)  feeereieiis e [ 12,140 330,612 v [ 330,612 [ 10,422 |oveveieieeieeeen e foereeeieresees [ 68,154 | ...ovenen. [BO23 oo
........... UsD
RHEINKALK HOLDING GMBH BANK OF AMERICA, NA 3.919%/ (EWR
Currency Swap ........ D70028ACT ...vvvvevennee DY e CUPFENCYcvve | vreerreeerieeereeeeneas BATYDEBBGKNMZO031MB27 . 03/09/2022 |. 03/31/2037 |vvvvevvrvenes ferverenns 441,400 2.585) e oo e 1,471 [ 40,074 [ v [ 40,074 e 1,263 [ovveveeseenien oo e o 8,261 [ ooverenn |BO23 e
........... UsD
RHEINKALK HOLDING GMBH BANK OF AWERICA, NA 3.919%/ (EUR
Currency Swap ........ D70028ACT ......veee [ CUPTONCYeve | veerereenereererierenas BATYDEBBGKNZO031MB27 . 03/09/2022 |. 03/31/2037 |.vvvevenvevee. 18,428,450 2.58%)  fereeeriieiereiens e foeeenn 61,435 [ 1,673,099 |.ovevevens fornnnn 1,673,009 ... 52,78 [ovevereiereiens foeeeeeeeeens oo oo 344,900 | .eovenn. [BO23 o
........... UsD
RHEINKALK HOLDING GNBH BANK OF AMERICA, NA 3.919%/ (EWR
Currency Swap ........ D70028ACT ...vvvvevennee DY e CUPFONCYcvve | vveeerreeerieeereeeeneas BATYDEBBGKNZO031MB27 . 03/09/2022 |. 03/31/2037 |..vvevvvevve foveenns 1,213,850 [2.58%)  feeeeeereienens e o 4,047 [ 110,204 [ v forveenn 110,204 e 3478 | oo oo 2,718 | weveeeees [BO23 e
........... UsD
RHEINKALK HOLDING GMBH BANK OF AWERICA, NA 3.919%/ (EUR
Currency Swap ........ D70028AC1 ... . . | Currency . BATYDEBBGKMZ0031MB27 |. 03/09/2022 |.03/31/2037 |.... I - 1,213,850 [2.58%
........... UsD
RHEINKALK HOLDING GMBH BANK OF AMERICA, NA 3.919%/ (EWR
Currency Swap ........ D70028ACT ...vvvvevennee DY e CUPFENCYcvve | vreerreeerieeereeeeneas BATYDEBBGKNMZO031MB27 . 03/09/2022 |. 03/31/2037 |vvvvevvrvenes ferverenns 441,400 2.585) e oo oo 1471 [ 40,074 [ v [ 40,074 e 1,263 [ovveveeseenien oo e o 8,261 [ ooverenn |BO23 e
. ..UsD
RHEINKALK HOLDING GMBH BANK OF AWERICA, NA 3
Currency Swap ........ D70028ACT ......veeee [ CUPTONCYeve | veerereenereererierenas BATYDEBBGKNMZO031MB27 . 03/09/2022 |. 03/31/2037 |..vvevrvevree forvrnes 1,213,850 [2.58%)  feeeeeereeieiens oo oeeeeeen 4,087 [l 110,204 [ vovvens [ 110,204 | 3478 | oo oo s 2,718 | voveeeeer [BO23 e
RHEINKALK HOLDING GMBH BANK OF AMERICA, NA 3.919%/ (EWR
Currency Swap ........ D70028ACT ..vvveenies Dl eeviieene, CUPTenCy..coe | veeeeruennieinnicennnas BATYDEB6GKNZO031MB27 _|. 03/09/2022 |. 03/31/2037 |.vevvivevvieaes foveenias 441,400 2.585)  eoieeiieinn foevereneenees foovnnen 1471 | 40,074 [.vooveee | 40,074 | 1,263 [oeceeenesenines fooveneiiniiiins i v, 8,261 .oooeeer |BO23 i
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
GROSVENOR LTD BANK OF AVERICA, NA 14.005%/ (GBP
Currency Swap ......... G41330AH .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |....cevvuueveeen founnnn 22,122,100 3.23%)  feeeeeeenieeeeeeen feeeeeeeeneeees feeeeennnns 54,433 |...... 2,854,853 | ...covunnns feunnnn 2,854,853 |....... (418,497)[..eeeeeeeeeeee Jeeemmeeeeeeeeees foereeeeeieee s 342,372 | oo B023 ............
............. Usb
GROSVENOR LTD BANK OF AVERICA, NA 14.095%/ (GBP
Currency Swap ......... G41330AH6 ... . | Currency..... . ... BATYDEBEGKMZO031MB27 |. 04/14/2022 |. 10/26/2032 |.... R R 11,911,900 83.23%) e [ [0 20,310 1,537,228 [.eveeeeenns | 1,637,228 |....... (225,344)|.
............. usb
GROSVENOR LTD BANK OF AVERICA, NA 14.095%/ (GBP
Currency Swap ......... G41330AH6 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |...evvvueeeeeenn founeens 3,403,400 13.23%)  feeeeeeeeeiieeeees Joree e [ 8,374 |......... 439,208 | ..covvnen [ 439,208 |......... (64,384)[..ceeeeeeeieeee | e [ 52,673 | .ooeeve B023 ............
GROSVENOR LTD BANK OF AVERICA, NA "
Currency Swap ......... G41330AH6 .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |.....vvvvvvvenn fonnnnns 3,403,4003.23%)  feeriiiieiiens fereeeeeiiie [ 8,374 |......... 439,208 | ..cvvnnees [ 439,208 |......... (64,384)...coevvenniines | [ e 52,673 | .ooeeen B023 ............
GROSVENOR LTD BANK OF AVERICA, NA 14.005%/ (GBP
Currency Swap ......... G41330AH6 .............. [0 IR CUTTENCY..ee | evrenriiiinnininaeens BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |..cevvvuevaeenn founens 3,403,400 13.23%)  feeeeeeeeeieeeees Joeeee e [ 8,374 |......... 439,208 | ..covvnen [ 439,208 |......... (64,384)[..ceeeeeeeeeee | o [ 52,673 | .ooeeve B023 ............
............. Usb
GROSVENOR LTD BANK OF AUERICA, NA 14.095%/ (GBP
Currency Swap ......... G41330AHG .............. [0 IR [T =T A N BATYDEBBGKMZO031MB27  |. 04/14/2022 |. 10/26/2032 |....evvvvvvvvnnn foonns 1,309,0003.23%)  feeeieeiinnees fereeeeeeii [ 3,221 |eeeennns 168,926 |.ooevvenenn [ernennns 168,926 |......... [ 3/°X)) AR FOORRURR R RN, 20,259 | oo B023 ............
............. usb
SHV NEDERLAND BV BANK OF AVERICA, NA 14.725%/ (EUR
Currency Swap ......... N7660#AZ0 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |.....evuvveeenn feunnnnns 2,669,500 [3.27%)  |eeeereieeeeeennnn fereeeeeeeeeees s 9,229 ... 129,387 [.eveneeees [ 129,387 |........ (17,118)] e [ e o 44,664 ( .......... B023 ............
............. Usb
SHV NEDERLAND BV BANK OF AUERICA, NA 14.725%/ (EUR
Currency Swap ......... N7660#AZ0 .............. [0 IR [V =T A N BATYDEB6GKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |....evvvvvvvvnnn fooriviinns 533,9003.27%)  feeeerreeierins s oo 1,846 |.coeeennns TRV T R 25,877 |oueeennenn (T2 | PO KR R R, 8,933 | ..oeeenn B023 ............
............. usb
SHV NEDERLAND BV BANK OF AVERICA, NA 14.725%/ (EUR
Currency Swap ......... N7660#AZ0 ... . | Currency..... . ... BATYDEB6GKMZ0031MB27 |. 05/25/2022 |. 06/08/2034 |.... .... 533,900 [3.27%) .. 1,846 ... ... (3,424)[.
............. Usb
SHV NEDERLAND BV BANK OF AVERICA, NA 14.725%/ (EUR
Currency Swap ......... N7660#AZ0 .............. [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |....evvvvvvvvnnn foervvinnns 533,9003.27%) oo e oo 1,846 |.coeeennns IRV U R 25,877 |oueeennenn (T2 | PO KRR R 8,933 | ..oeeen B023 ............
.. ..UsD
SHV NEDERLAND BV BANK OF AWERICA, NA 14.725%/ (EUR
Currency Swap ......... N7660#AZ0 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 05/25/2022 |. 06/08/2034 |...evveevvvvennn foeeereenns 533,900 [3.27%)  feeeeeeeeeerneees Jeeeeneeeeeenen fereeeeeeens 1,846 |t ARV R N 25,877 |oeeeeeeeen (B,424)] e Joeeemee e [ e 8,933 | ..oeeeen B023 ............
............ GBP
Fixed Income Portfolio BANK OF AMERICA, NA l4.32597%/ (USD
CUrrency SWap ......... |eeeeeeeeemmueeeeeennnannns Exhibit 7 ... |Currency..... [.eeeereiiriiiinnninns BATYDEB6GKMZ0031MB27  |. 07/26/2022 |. 09/01/2023 |.....evvvvvvenn fonnnn 600,750,000 5.15959%)  [oeoiiiiiiiiininns Jereieeeeeiii [ (1,544,571)|..... 16,985,619 |...cceeeees |ooee 16,985,619 |..... 16,938,440 [.ovvvvvnnniiiis Jeeneeeieiiiens [ [ 1,951,000 [ ..oeeeeees B020 .....eennnn.
............. usb
LINEAGE TREASURY BANK OF AWERICA, NA 5.27%/ (ELR
Currency Swap ......... EUROPE BV N5269@AF5 . |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 08/04/2022 |. 08/20/2029 |...evveevvevennn foveeeaenns 919,170 [3.54%) e e e feeeeeeeens 3,522 e [QENCT) (R R (14,69)|......... (11,446)[.. oo | o [ 11,622 ... B023 ............
............. Usb
LINEAGE TREASURY BANK OF AVERICA, NA 5.27%/ (ER
Currency Swap ......... EUROPE BV N5269@AF5 . |D1 ............ [T =T A N BATYDEB6GKMZO031MB27  |. 08/04/2022 |. 08/20/2029 |......evvnvvven founnns 15,421,630 [3.54%) | [ e 59,087 |....... (LI P R, (246,568)....... [QIEZN0X)) R KPP RPN R, 194,986 | .......... B023 ............
............. usb
LINEAGE TREASURY BANK OF AWERICA, NA 5.27%/ (ELR
Currency Swap ......... EUROPE BV N5269@AF5 . |D1 ............ CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 08/04/2022 |. 08/20/2029 |...evvvuevveeenn founnens 4,595,850 [3.54%)  feeeeieeiieees e e 17,609 |......... (73,480 .ceveneees forraenns (78,480)|......... (57,228)[- e eeeeeeeeeeee Jemmeeeceeees o [ 58,109 [ ..ovvenns B023 ............
............. Usb
LINEAGE TREASURY BANK OF AUERICA, NA 5.27%/ (ER
Currency Swap ......... EUROPE BV N5269@AF5 . |D1 ............ Currency..... . ... BATYDEB6GKMZO031MB27 |. 08/04/2022 |. 08/20/2029 |......evvvvvvvnn fonnnnns 4,595,850 13.54%) [ s [ 17,609 |......... (73,480) ... (73,480)......... [(7007::)) R FORRUURR R RN 58,109
............ GBP
Fixed Income Portfolio BANK OF AMERICA, NA 14.35%/ (USD
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns Exhibit 7 ... |Currency..... [.coviiiiiiiiiinnnnnnns BATYDEB6GKMZO031MB27  |. 09/12/2022 |. 09/16/2025 |....evvuevevenn founnn 525,825,000 [5.57963%)  [oeieeeeeiiiiieeeen [ [ (875,463)|..... 23,563,328 |....ccvvnnn |oenen 23,563,328 |..... 17,389,910 |oeveveeeeeeeeen oo e o 4,128,440 | .......... B020 ....eeunnnnt
SCOTLAND GAS NETHORKS BANK OF AVERICA, NA 3 o
Currency Swap ......... PLC G7898#AD1 ......... [0 IR [T =T A N BATYDEB6GKMZO031MB27  |. 10/04/2022 |. 04/13/2035 |....evvvvvvvvnnn foonns 2,166,000 (6.31%)  feeeiiiiiiiin [ fer 140,751 |....... (350, 759) cevvnnnees [ (350,759)|....... [QECITN1K:)) RPN IR RPN RN 37,585 | ..o B023 ............
SCOTLAND GAS NETHORKS BANK OF AWERICA, NA 5.7825%/ (GBP
Currency Swap ......... PLC G7898#AD1 ......... Dl e CUTTeNCY...o. |eveesiririnnnnniinnnnns BATYDEB6GKMZ0031MB27 ). 10/04/2022 |. 04/13/2035 |...eevueveereen foaeeees 1,710,000 6.31%)  eeiiiiiieeeerennn foreeeeeeiiiieeees feeennns 111,119 )....... (276,915)] covvennees [ (276,915)....... (154, 767)] oo eevnmeerermenn fooneeeeemnninnees foereninnreeennnns fooeeeennns 29,672 ..o B023 ............
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SCHEDULE DB - PART A - SECTION 1

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

G¢'904

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
SCOTLAND GAS NETHORKS BANK OF AVERICA, NA 5.7825%/ (GBP
Currency Swap ......... PLC G7898#AD1 ......... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEBBGKMZO031MB27  |. 10/04/2022 |. 04/13/2035 |....cevveuvveeen fovnnnn 13,794,000 6.31%)  feeeeeeeeeeeees e o 896,359 |..... (2,233, 781)fcceeenecc [ (2,233,781)|..... (1,248,455)].cvneeeeeeenns foeeeeemeeeeecees [ foeeeeeees 239,355 ..eveennns B023 ............
............. Usb
SCOTLAND GAS NETHORKS BANK OF AVERICA, NA 5.7825%/ (GBP
Currency Swap ......... PLC G7898#AD1 ........ . | Currency..... . ... BATYDEB6GKMZO031MB27 |. 10/04/2022 |. 04/13/2035 |.... P PO 6,384,000 [6.31%) L 414.844 ). (1,033,816)] ..ceeeeens |oeee (1,033,816)....... [CTAY£L:)) TR PRI RPN R 110,776
............. usb
SCOTLAND GAS NETHORKS BANK OF AVERICA, NA 5.7825%/ (GBP
Currency Swap ......... PLC G7898#AD1 ......... [0 IR CUTTENCY..ee | ervenireirnrininnaeens BATYDEB6GKMZO031MB27  |. 10/04/2022 |. 04/13/2035 |..eevveevveennn foeens 6,270,000 [6.31%) e foeeeeene e fees 407,436 |..... (1,015,355)[ .eeevnnec [nnns (1,015,355)|....... (567,480 e eevneeeeeeenn femeeeeeemmneeees Joerernieeeeeeennn [ 108,798 | .....ceee B023 ............
BRUSSELS AlRPORT BANK OF AMERICA, NA 5.
Currency Swap ......... COMPANY NV B1401#AN7 |D1 ............ [T =T A N BATYDEBBGKMZO031MB27  |. 02/09/2023 |. 02/28/2030 |.....evvvunvvenn founnns 32,268,000 [4.32%) [ [ [ (421,220)|........ 196,877 |eeeeeeeinns | 196,877 |........ 196,877 |ovvvvvniiviennns [ e o 24,436 | .......... B023 ............
1OTO  INVESTMENTS LTD CREDIT AGRICOLE CIB
Currency Swap ......... G6302%AB1 .............. [0 IR CUTTENCY..ee | evrenriiiinnininaeens 1VUV7VQFKU0QSJ21A208  |. 02/24/2022 | 06/15/2037 |....cevvvnueenee Jvnnnnn 5,198,700 3.27%)  |eeeeriieeeeeeenn foeeeeeeeeees s 10,560 |......... 701,912 [ .eeeeees o 701,912 |......... (86,234)[..eeeeeeeeeeeee Jemme e foeeeeee e [ 98,017 | wevennnnns B023 ............
............. Usb
MOTO INVESTMENTS LTD CREDIT AGRICOLE CIB 387250/ (GBP
Currency Swap ......... G6302%AB1 .............. [0 IR [T =T A N 1VUV7VQFKU0QSJ21A208  [. 02/24/2022 |. 06/15/2037 |...evvvvivvnnnns Jovvennnnns 533,2003.27%)  feeeereeeierins feerrieeeeeiees oo 1,083 |.......... 71,991 [ [ 71,991 |ooeeeenees [€18:Z.2) R AR KRR RN 10,053 | .......... B023 ............
............. usb
1OTO  INVESTMENTS LTD CREDIT AGRICOLE CIB 3.8725%/ (GBP
Currency Swap ......... G6302%AB1 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens 1VUV7VQFKU0QSJ21A208 . 02/24/2022 |. 06/15/2037 |...ceeeeevvnnns foeeees 26,926,600 [3.27%)  |ieeeeeriieeeeeenn frreeeeeeenieees feeeeennns 54,6% |...... 3,635,543 [....cccevnn |oennn 3,635,543 |....... (446,647 )[.....eeeeeeneeeee Jeeemmmeeeeeeennen o Jeeeennd 507,679 | ...oeennn. B023 ............
............. Usb
MOTO  INVESTMENTS LTD CREDIT AGRICOLE CIB 3.8725%/ (GBP
Currency Swap ......... G6302%AB1 .............. [0 IR [V =T A N 1VUV7VQFKU0QSJ21A208 . 02/24/2022 |. 06/15/2037 |.....cevvvvnnves Jovvnnnns 1,732,900 [3.27%) e oo foeen 3,520 |......... 233,971 | eeeeeei [ 233,971 |eveennns [ L5)) R FORURRR R RN, 2,672 oo B023 ............
............. usb
1OTO  INVESTMENTS LTI CREDIT AGRICOLE CIB 3.8725%/ (GBP
Currency Swap ......... (G6302%AB1 ... ... |Currency..... - ... 1VUV7VQFKUOQSJ21A208  |. 02/24/2022 |. 06/15/2037 |.... T 1,732,900 [3.27%) ....283,971|.........(28,745)[.
............. Usb
MOTO  INVESTMENTS LTD CREDIT AGRICOLE CIB 3.8725%/ (GBP
Currency Swap ......... G6302%AB1 .............. [0 IR [T =T A N 1VUV7VQFKU0QSJ21A208  [. 02/24/2022 |. 06/15/2037 |...evvvvvvvnnnns Jovvennnnns 533,2003.27%)  feeeeereeiiriins e oo 1,083 |.......... 71,991 [ [ 71,991 |ooeeeenees [€18:Z225) R IR KRR RN 10,053 | .......... B023 ............
HOTO INVESTHENTS LTD CREDIT AGRICOLE CIB .
Currency Swap ......... G6302%AB1 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens 1VUV7VQFKU0QSJ21A208 . 02/24/2022 |. 06/15/2037 |....eeevvveneene Jeevnnnns 1,782,900 [3.27%)  |eeeeeeeeeernies e feeeeeeeeens 3,520 |......... 233,971 | eeeeeiin feenns 233,971 |eeeennn (28,745 eeeeeeeeeeee | o [ R,672| oo B023 ............
MOTO INVESTMENTS LTD CREDIT AGRICOLE CIB
Currency Swap ......... G6302%AB1 .............. [0 IR [V =T A N 1VUV7VQFKU0QSJ21A208  [. 02/24/2022 |. 06/15/2037 |..eevvvvvvvnnnns Jovvennnnns 533,2003.27%)  feeeerreeiirins e oo 1,083 |.......... 71,991 [ o 71,991 |ooeeeenees [€18:Z.2) R AR KRR RN 10,053 | .......... B023 ............
............. usb
MOTO  INVESTMENTS LTD CREDIT AGRICOLE CIB 3.8725%/ (GBP
Currency Swap ......... G6302%AB1 .............. [0 IR CUTTENCY..ee | ervenireirnrininnaeens 1VUV7VQFKU0QSJ21A208  [. 02/24/2022 |. 06/15/2037 |...ceveeevvnnans Jovveennnns 533,200 13.27%)  feeeeeeeeeerneees Jeeeenee e feeeeeeeeens 1,083 .o AR 1 1 (R N 71,991 |oeeeeeeen (8,844)..eeeeeeeeeeeen e foeeeeeeeeeeen [ 10,053 | ........e. B023 ............
............. Usb
Fixed Income Portfolio 5. 12254%/ (CAD
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |.04/08/2029 |.........ovvvnr |ounnnns 7,583,860 [5.34%) | [ e 20,095 |...... 1,802,011 |ooeeeeiannn [ 1,802,011 |..cennnnens 3,099 |uvneniiiiiiins [ e s 93,095 | .......... B023 ............
............. usb
Fixed Income Portfolio 5. 1225%/ (CAD
CUTTency SHap ......cc |eeeeeeervmmnninnieinnnennns [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |......eceveveenn foueerens 1,458,435[5.34%) [ [ e 3,864 |......... 346,541 | .oovviiiin [ 346,541 |.coveeeneeen 596 |+eeeeeeeeeemnn oo e o 17,908 [ woeeeeeees B023 ............
............. Usb
Fixed Income Portfolio 5. 12254%/ (CAD
Currency Swap ......... JUU 1) I Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |........cvvvver founnns 14,876,03315.34%)  [eeeeiiiin i [ 39,416 |...... 3,684,713 | eeeeeeian [ 3,534,713 |..ovveennns (07 R FORPPTY RPN RN 182,609
............. usb
Fixed Income Portfolio 5. 1225%/ (CAD
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.09/20/2013 |. 04/08/2029 |......ecevvveenn fooeerees 2,333,495[6.34%) | e feeeeeeens 6,183 ......... 554,465 |..ccovvnenn fernnns 554,465 |.............. 954 | oo e e 28,645 .......... B023 ............
Fixed Income Portfolio 5.
CUrrency SHap .......c. |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.09/20/2013 |.04/08/2029 |.........covvenr |ounnnns 7,583,860 [5.34%) | [ e 20,095 |...... 1,802,011 |oeeeeeiannn [ 1,802,011 |...eenneeen 3,099 |evneiiiiiinins [ o s 93,095 | .......... B023 ............
BUUK INFRASTRUCTURE 14.876%/ (GBP
Currency Swap ......... ISSUER PLC G1745*AM3 [D1 ............ Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |. 04/10/2014 |.06/15/2029 |........ceeveee Jovnnnns 7,881,900 4.51%)  |oiiiiiiiiiiinens Jeeeeneeeeeeennnn fraeeeeees 30,242 ...... 2,417,046 | ..oovnnees [t 2,417,046 |....... (103, 146)]. .o evvmeeermenn fooneeeeeminienees forrennnnrerennnns fooeeeennns 98,237 | .ivvennnns B023 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
BUUK INFRASTRUCTURE 14.876%/ (GBP
Currency Swap ......... ISSUER PLC G1745*AM3 [D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.04/10/2014 |.06/15/2029 |.....cevvevveee Jounnnnnnes 838,500 [4.51%)  |ieeeeeeieeeeeen [ [ 3,217 feenneeen 257,133 | oo [ 257,133 |.ceennn (10,973 eeeeeeeeeeee e foeeeeee e [ 10,451 .......... B023 ............
............. Usb
BUUK INFRASTRUCTURE 14.876%/ (GBP
Currency Swap ......... ISSUER PLC G1745*AN3 . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.04/10/2014 |.06/15/2029 |.... P U 3,018,600 [4.51%) ...925,677 |... ....925,677 |.........(39,503)[.
............. usb
Fixed Income Portfolio l4.56%/ (GBP
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |....cevvueveeee founnnn 25,451,050 ]4.378%)  [oeeeeeeeeeieees e e 78,500 |...... 7,605,328 [..evenneees fornnns 7,605,328 |....... (315, 218)[.. e eeeeeeeeeee Jeeemmmeeeeeeeneen feereeeeeeeee s 319,443 | .......... B023 ............

Currency Sap ...ceeees [eeeeeeiiiiiin [V R Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.05/09/2014 |.07/17/2029 |......cevvvvvees |ovrennn 2,865,350 [4.378%)  |eeiiiieiieein e foie 8,838 |......... 856,229 |..ooeeeenn [ 856,229 |......... (35,488)[..cvveeeeiiiinnns [ e 35,964 | ..ooeennn B023 ............

Fixed Income Portfolio l4.56%/ (GBP
CUrrency Swap .....coe. [eveeveeriiiiiiiiennininns 1) I Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/09/2014 |.07/17/2029 |...evevrverricn |oeeens 9,438,800 [4.378%)  feeeeeiiiiee e e 29,113 ... 2,820,519 [..coeennn ferenns 2,820,519 |....... (116,902).cee e [ e [ 118,469 | .......... BO23 ............

Fixed Income Portfolio l4.045%/ (GBP
Currency SWap ..o [eeeveeeeieiiiiiiis 1) I Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |.....coovvvveres |oeenns 1,704,100 [3.79%)  feeeeeeeeeeieieiens e [ 5,282 |......... 535,695 |.ueeeeeeens [erriaens 535,695 |......... (13,264). i [ e s 28,961 ..eeeee B023 ............

Fixed Income Portfolio 14.045%/ (GBP
CuUrrency Swap .....coe [eveveeiiiiiiiiinnninins 1) I Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 07/23/2014 |.10/16/2034 |......cooeerrss |onnne 15,762,925 [3.79%)  feeeeeiiieeeee [ [ 48,585 |...... 4,985,175 [ ...ooonnns fenenns 4,985,175 |....... (122,895)]... . |oeeeiieeeeeeis oo e 267,8% | .......... BO23 ............

Fixed Income Portfolio l4.045%/ (GBP
Currency SWap ..o [eeeveeeiiiiiiiiis [0 Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |......covvvvvrrs |oeennnd 8,520,500 3.79%) [ feerereeniieieeees [ 26,262 |...... 2,678,473 |.uueeeeees | 2,678,473 |......... (66,322)[...cceeeeeriiinn [ [ | 144,807 | .......... B023 ............

Fixed Income Portfolio l4.045% (GBP
. | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 07/23/2014 |. 10/16/2034 |.... ... 426,025 3.79%)

Currency Swap ......... .1,313.........133,024 [ ... ....133,924 |..........(3,316). ...7,240

Fixed Income Portfolio 14.045%/ (GBP

Currency Sap ...coeees [eeeeeeniiiiiin [V R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.07/23/2014 |.10/16/2034 |....oevvviviis |oennnns 5,964,350 [3.79%)  |eeeiiiiiiieenn e | 18,384 |...... 1,874,931 [ | 1,874,931 |......... L O ) AP R 101,365 | «oeennee B023 ............
THE BERKELEYTWO ({0 (]
PARTNERSHIP G1018#AD9 3.97%/ (GBP

Currency SWap ....ccoe [eeveiieiiiiiiiiiiiies D1 el Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 12/10/2015 |.09/05/2027 |......eeevveees |oennne 1,516,600 3.37%) e e e 4,834 ......... 326,565 |..veeeeens [ouniaens 326,565 |......... (25,978)[.veeeeeeeiiieees [ e e 15,970 | .......... B023 ............
THE BERKELEY TWO Ush

PARTNERSHIP G1018#AD9 3.97%/ (GBP

Currency SWap ..o [eeeveeeeieiiiiiiis 1) I Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 12/10/2015 |.09/05/2027 |....cevvvvvvvrns |oeennn 10,995,350 3.37%)  [eeieiiiiiiiiiinn [ [ 35,050 |...... 2,367,599 [...ccennns fennns 2,367,599 |....... (188,34 [ [ [ 115,786 | .......... B023 ............
THEBERKELEY TWO | [ L Usp
PARTNERSHIP G1018#AD9 3.97%/ (GBP
CUrrency Swap .....coe. [eveeveeriiiiiiiiennininns 1) I Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/10/2015 |.09/05/2027 |...cceeveveerre |oerrnnns 758,300 [3.37%)  |eeeeeeeeeiees oo o 2,417 |l 163,283 [...ccovnnn ferennne 163,283 |......... (12,989).ceeeeeeeees [ o e 7,985 .ot BO23 ............
THE BERKELEY TWO
PARTNERSHIP G1018#AD9

Currency SWap ..o [eeeveeeeieiiiiiiis 1) I Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/10/2015 |.09/05/2027 |....ceeevvvevien |oennne 10,995,350 [3.37%)  feeiiiiiiieieen [ [ 35,050 |...... 2,367,599 [...ccennns fennns 2,367,599 |....... (188,34 [ [ [ 115,786 | .......... B023 ............
THE BERKELEY TWO
PARTNERSHIP G1018#AD9
CUrrency Swap .....coe. [eveeveeriiiiiiiiennininns 1) I Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/10/2015 |.09/05/2027 |....cevevveeen foennne 6,824,700 [3.37%) | e o 21,785 |...... 1,469,544 |.......oou | 1,469,544 |....... (116,901 e [ e [ 71,867 | woeeenne BO23 ............
THE BERKELEY TWO
PARTNERSHIP G1018#AD9 3.97%/ (GBP
Currency SWap ..o [eeeeeeeeieiiiiiis 1) I Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 [. 12/10/2015 |.09/05/2027 |....eevvvvvvvnns |oveeeenns 379,150 3.37%) e e e 1,209 ... 81,641 [.oeeeeiis [ 81,641 .......... (8,495, [ e e 3,993 e B023 ............
............. usD
GREAT PORTLAND ESTATES| 14.101%/ (GBP
Currency Swap ......... PLC G26858AG4 ......... 1) I Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.02/16/2018 |.06/05/2028 |.......eevverre |oerrunns 701,850 2.7%) e oo o 2,971 s 132,065 [..oooonnnns fernennne 132,065 |......... (13,473 [ o e 7,988 .ooonnee BO23 ............
............. UsD
GREAT PORTLAND ESTATES| 14.101%/ (GBP

Currency Swap ......... PLC G26858AG4 ......... D1 .o Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 02/16/2018 |. 06/05/2028 |........ccevieer oonnns 4,209,30012.7%)  feeeeeriiiiin e e 17,823 )......... 792,301 .veeeeeee o 792,391 )........ (80,837)].cuvvvveeeeeiinns fovniieeeeiiiins foiiiiiiiiiiiins o 47,980 nenens B023 ............
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12’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
GREAT PORTLAND ESTATES 14.101%/ (GBP
Currency Swap ......... PLC G2685@AG4 ......... [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.02/16/2018 |.06/05/2028 |.........cevveer |ounnnns 2,806,200 2.7%)  eeeeeeeeeeeeennnn foreeeeeneeeeen Jes 11,882 .......... 528,260 [...ouvneees forreannnn 528,260 |......... (53,891 eeeeeeeieeee Jemee e e [ 31,953 | ..o B023 ............
............. Usb
NSI PORTS FINANCE CO 14.20375%/ (AUD
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.... P 1,972,500 [4.65%) ... 361,321 ...t (14,686)|.
............. usb
NSI PORTS FINANCE CO 14.20375%/ (AUD
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.....covveereer |ounnnnn 1,104,600 [4.65%)  feeeeeeeeeeeeen [ [ 830 oo 202,340 |.ooeevinen fernns 202,340 |.......... (8,224)]eeeeeeeeeiees Joeeemmmeeeeeenen feeeeeeeeeee e 17,499 .......... B023 ............
.. ..USD
NSI PORTS FINANCE CO 4. / (AUD
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.......ceovvvvns Jounnnnn 7,179,900 (4.65%) e oo e 5,395 |...... 1,315,208 [.eveeeeens | 1,315,208 |......... [R5 P RPN R N 13,742 et B023 ............
............. usb
NSI PORTS FINANCE CO 14.20375%/ (AUD
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.....covveereee |ounnnnn 2,288,100 (4.65%)  |eeeerenieeeeeennnn fereeeeeeeeeees e 1,719 | LTI 7. [N 419,132 |......... (17,085)[- e eeeeeeeeeeee Jmmee e foeeeeee e [ 36,247 | ..o B023 ............
............. Usb
NSI PORTS FINANCE CO 14.20375%/ (AUD
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |......cevvvvvver fovnnnnnnns 552,300 14.65%)  [eeeeiiiiiinins s [ 415 ...t 101,170 | eeveeeees e 101,170 |.......... [0 RV2) R R R RN, 8,749 | .......... B023 ............
............. usb
NSI PORTS FINANCE CO 14.20375%/ (AUD
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2083 |...eevvuierveenn fooeeeens 5,444,100 14.65%)  feeeeeeieeeeees Joee e [ 4,091 |......... 997,245 | .o [ 997,245 |......... (40,533)]-cvveeeeeeeennes foeeemmmmeeeeeennn fereeeeeeeiieees s 86,244 | .......... B023 ............
............. Usb
NSI PORTS FINANCE CO 14.20375%/ (AUD
Currency Swap ......... PTY LTD Q6518#AH3 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.......ceoevvvnr |ounnnns 1,104,600 [4.65%) [ [ [ 830 [..uuenn 202,340 | ceeeeeienn [ 202,340 |.......... [ 15722L23 | O KRR R . 17,499 | ......... B023 ............
............. usb
NSI PORTS FINANCE CO 14.20375%/ (AUD
Currency Swap ......... PTY LTD Q6518#AH3 .... . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2033 |.... .... 552,300 [4.65%) 101,170 | ... .. 101,170 |.......... (4,112)[.
............. SD
NSI PORTS FINANCE CO 14.4425%/ (AUD
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |................ 3,156,000 5%) | o e 1,937 |........ 601,968 [..ccevvvnnn |orennnnn 601,968 |........... 5,369 |vvvniiiiiinnnns foereriiiieeceees o s 78,978 [ ...oeeenns B023 ............
NSIl PORTS. FINANCE 0O 4
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.....oevevvvveen fooeeen 1,814,700 5%) oo oo [ 1,114 ) 346,131 [ .eeveeees o 346,131 |.oeeeneeeen 3,087 [eeeeeeeeeeeeeee Joemeeeeeeeenees foeeeeeeeeeeeeen [ 45,412 .......... B023 ............
NSI PORTS FINANCE CO
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |........covvvnn [cnnnn 22,959,900 5%)  Jeeeeneiiiiiinis fooreeiis e 14,008 |...... 4,379,315 | eeeeeein [ 4,379,315 |.......... 39,057 |.eevvnniiniininnn fooeeeiiii e e 574,563 | .......... B023 ............
NSI PORTS FINANCE CO
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.......ceevvveen [c0eennn8,550,500 5%) oo Joeeemeeee e [ 2,179 |......... 677,214 [ | 677,214 |........... 6,040 [ooeieeeeeneeeees Joemeeee e foreeeeeeeeeeen [ 88,850 [ ...oeeennn B023 ............
NSI PORTS FINANCE CO
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.......covvvvvnn [ooeeeenn 946,800 5%) [ oo [ 581 |oeeeennns 180,590 |.oeevvvennn fernenns 180,590 |........... L2 P KRR RN R, 23,693 .......... B023 ............
NSI PORTS FINANCE CO
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |......oeevvveen [ooeenn 8,442,300 5%) oo Joeeemeeee e [ 5,182 |...... 1,610,264 |...ccvveens fonnnnn 1,610,264 |.......... 14,361 [ooeeeeeeeeeeeeee oo e [ 211,266 | .......... B023 ............
NSI PORTS FINANCE CO
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |.......ovvvvven fooeenn 1,814,700 [5%) e oo oo 1,114 ). 346,131 [ .eveeneees [ 346,131 |0 BL087 [ [ [ [ 45,412
NSI PORTS FINANCE CO
Currency Swap ......... PTY LTD Q6518#AJ9 .... |D1 ............ Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/14/2018 |.04/11/2048 |......ecevvveeen [ooeeeeee 946,800 15%)  feeeeieeeeeniiees oo eeeeeees oo 581 |oeeeennns 180,590 |.ovvvvnenn fernins 180,590 |........... 81T | e e s 23,693 | .......... B023 ............
SEVERN TRENT WATER LTD
Currency Swap ......... GBOS6*AKS ....eevvnnnenn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |.........covvvee [o0nnn. 12,298,700 2.97%)  |eeeeneiiiiiiiiis fooeeeei e 50,647 |...... 2,746,214 | cooeeei | 2,746,214 |....... [QEEEHUZK)) R U RPN AR 243,008 | .......... B023 ............
SEVERN TRENT WATER LTD
Currency Swap ......... GBOS6*AKS ...eevennneees Dl e Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |...........ooeee |...... 38,838,000 [2.97%)  oreiiiieerremnnns fooremmmmmnnaeeenns fovnannns 159,937 |...... 8,672,254 |...ccuuunns |onnnnn 8,672,254 |....... (625,493)].+cvvmmreerrennns foreeeemmninneeees Joiennereiiines foeeeennn 767,393 ..ieeennns B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
SEVERN TRENT WATER LTD 14.53%/ (GBP
Currency Swap ......... GBOS6*AKS ......enneeee [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |.....eeueevveenn fonnnnns 9,709,500 2.97%)  eeeereeeeeeeennnn oo s 39,984 |...... 2,168,064 [.....cceee fonnnns 2,168,064 |....... (156, 373)[-. e eeeeeenneeee Jeeemmmneeeeeemnnns foereeeeemiiieeeee Jeeeens 191,848 | .......... B023 ............
............. Usb
SEVERN TRENT WATER LTD 14.53%/ (GBP
Currency Swap ......... GBOS6*AKS ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |.... P 1,294,600 [2.97%) ..5,331].........289,075 | ... ....289,075 |.........(20,850)[.
............. usb
SEVERN TRENT WATER LTD 14.53%/ (GBP
Currency Swap ......... GBOS6*AKS .....eenneeeen [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |.....cevueeveeee founnnn 24,597,400 [2.97%)  feeeeeeeeeeees e e 101,2%|...... 5,492,428 [........... |- 5,492,428 |....... (396, 146)[.. .o eeeevneeee Jeemmmmeeeeemmnen foereeeemniieeeees [onns 486,016 | .......... B023 ............
SEVERN TRENT WATER LTD 4
Currency Swap ......... GBOS6*AKS .....evnnnneen [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |........ovvvvrn founnns 12,208,700 2.97%)  feeeeiiiiiies e [ 50,647 |...... 2,746,214 | oo | 2,746,214 |....... [QEEEHUZK)) R U RPN AR 243,008 | .......... B023 ............
SEVERN TRENT WATER LTD 14.53%/ (GBP
Currency Swap ......... GBOS6*AKS ......eeneeeen [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/07/2018 |. 11/07/2038 |....eevuevvveenn fooeeens 1,294,600 [2.97%) e feeeeernee e feereeeeeens 5,331 |ceeenn T R N 289,075 |......... (20,850)[- v eeeeemneeeeee Jmmmmeeeeemnnes foeeeeee e [ 25,580 | ...ceeen B023 ............
............. Usb
GROSVENOR LTD 14.245%/ (GBP
Currency Swap ......... G4133GAE3 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |........ecovvvvr founnnnnnns 900,900 [2.75%)  Jeeerrerrennnns foeeerriieeeeenes oo 3,514 |......... 109,421 [.eeeneeeees [ 109,421 |......... [REEAVETD U AU RO RN 10,670 | .......... B023 ............
............. usb
GROSVENOR LTD 14.245%/ (GBP
Currency Swap ......... G41330AES .............. [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |........eceeveee |ounnnnn 4,761,900 2.75%) oo e eeeeeen feeeeeeees 18,571 |.......... 578,366 | ...ouveeeee forreennns 578,366 |....... (104,398)[...ceeeeeenneeee Jeeemmmmeeeeeemnen foereeeeeenieees Jeeiinns 56,399 | .......... B023 ............
............. Usb
GROSVENOR LTD 14.245%/ (GBP
Currency Swap ......... G4133GAE3 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |........ecevvvvr founnnnnnns 128,700 2.75%)  feeeeeeeeieiies e [ 502 [oeuennnnnn LK 722 R RN 15,632 |.......... (25723 | O KPR R 1,524 oooeeeenns B023 ............
............. usb
GROSVENOR LTD 14.245%/ (GBP
Currency Swap ......... G41330AES ... . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |.... P PO 2,316,600 2.75%)  |eeeeerieeeeeeennn fereeeeeeieeeees . 9,035 | 281,367 | [l 281,367 | (50,788)|.
............. Usb
GROSVENOR LTD 14.245%/ (GBP
Currency Swap ......... G4133GAE3 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |.........covvvvr |ounnnns 1,029,600 [2.75%)  feeeieiiees i [ 4,015 |......... 125,062 [.eeeneeees [ 125,082 |......... [Z27)) P KRN U R, 12,194 ..ol B023 ............
GROSVENGR LTD n
Currency Swap ......... G41330AES .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2028 |.......evcevveee |ounnunenns 128,700 2.75%)  foeeeeeeeeeeiieees Jeeeee e feeeeeeeeeen 1071 15,632 [.eeneeeiens | 15,632 |.......... (2,822)]eneeeeeeennnes Joeeemmmmeeeeeenen fereeeeeeeeeees e 1,524 ooooeeenns B023 ............
GROSVENOR LTD 14.468%/ (GBP
Currency Swap ......... G4133GAF0 ..........ee.. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |.....evvvvvvvenn fonnnnns 3,989,700 2.95%) e [ e 15,836 |......... 696,992 [..evnnneens o 696,992 |......... (WA Tr/-1°)) U FOORRUUT RO RN 64,990 [ .......... B023 ............
............. usb
GROSVENOR LTD 14.468%/ (GBP
Currency Swap ......... G41330AF0 .......coee..n [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2083 |......evueevevee founnnn 12,612,600 [2.95%)  feeeeeeeeieeees e o 50,063 |...... 2,203,395 [...ooovennn |oeenn 2,203,3% |....... (283,204)]ccvvmeeeeemmn foeeeeemmeeeeees Jeeeeeeeeee e 205,451 | ..oceee B023 ............
............. Usb
GROSVENOR LTD 14.468%/ (GBP
Currency Swap ......... G41330AF0 ..........e... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |........evvvver |ounnnns 3,088,800[2.95%)  foeeiiiiiiins s [ 12,260 |......... 539,607 [.eevuneens o 539,607 |........ [C72 R R D) FO [ RPN RN 50,315 | ..oceeen B023 ............
............. usb
GROSVENOR LTD 14.468%/ (GBP
Currency Swap ......... G41338AF0 .......ceee..n [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2083 |.....cevvvvveee |oumnnnnns 386,100 2.95%)  |eeiieeeeeeennees foeeeerneeeeeeeen feereeeeeens 1,583 [ 67,451 [ .o [ 67,451 .......... (7189 e foeeeeeeeeeees [ 6,289 .oovennnns B023 ............
............. Usb
GROSVENOR LTD 14.468%/ (GBP
Currency Swap ......... G4133GAF0 ..........ee.. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |.......eecvvvver fovvnnnnnns 386,100 2.95%)  |eeeeerieieiin [ oo 1,633 [ 67,451 [.eeeeeeeeis ol 67,451 |l [0 51%)) R AU R RN 6,289
............. usb
GROSVENOR LTD 14.468%/ (GBP
Currency Swap ......... G41338AF0 .......coee... [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |.......evuevveee |ounnnnn 7,850,700 2.95%) oo e feeeeeeeens 31,162 |...... 1,371,501 | eoeeeeee [ 1,371,501 |....... (145,157 ). eeeeeeeeee Jeeemeeeeeeeeenees o Joeees 127,883 | .......... B023 ............
GROSVENOR LTD 4
Currency Swap ......... G4133GAF0 .........eeenn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2033 |.....evvvvivvenn fonnns 3,989,700 2.95%) e [ e 15,836 |......... 696,992 [.eevunneens o 696,992 |......... (WA T/-5°)) AU FOURUUUR RO RN 64,990 .......... B023 ............
GROSVENOR LTD 14.468%/ (GBP
Currency Swap ......... G41338AF0 .......coeenns Dl e Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.08/08/2018 |. 11/07/2083 |[.....cevvievieee Jovnnunnaes 386,100 [2.95%)  leiiiieecernens foeeennnnaaeeennes foanereeeee 1,583 [ 67,451 | i o 67,451 .......... (7,189 eeeeeemneeeee Jmmmeneeeemmies forreereninnneeres [oeeaeeees 6,289 ..ooennnns B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
BIRMINGHAM AIRPORT | (VL usb
(FINANCE) PLC 5.028%/ (GBP
Currency Swap ......... G1128*AD0 ...ceeennneee [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/24/2018 |.01/24/2049 |.........cceveer |ounnnnn 3,876,900 [3.21%)  |eeeeeeieeeeeennn foeeeeeeeeees s 17,797 |...... 1,337,418 [..oeeeeins | 1,337,418 |........ (70,884)]ceeveneeeeeeennn foeeeeeeeeee e foeeeee 98,534 | .......... B023 ............
BIRMINGHAM AIRPORT | (L Usb
(FINANCE) PLC 5.028%/ (GBP
Currency Swap ......... G1128*AD0 ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/24/2018 |. 01/24/2049 |.... ... 646,150 [3.21%) ...222,903 ... 1002 222,903 |........ (11,814)].
BIRMINGHAM AIRPORT | (VL usb
(FINANCE) PLC 5.028%/ (GBP
Currency Swap ......... G1128*AD0 ..cceeenneeee [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/24/2018 |.01/24/2049 |.........ccevver |ounnnnn 7,107,650 [3.21%) [ e feeeeeeeens 32,628 |...... 2,451,934 [..cooeeiiis |oenne 2,451,934 |....... (129,954)]. e oo [ oo 180,646 | .......... B023 ............
BIRMINGHAM AIRPORT .. .

(FINANCE) PLC

Currency Swap ......... G1128*AD0 .............. 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 10/24/2018 |. 01/24/2049 |.......cccoviins |oennnns 1,938,450 3.21%)  feeeins [ [ 8,898 |........ 668,709 [...ccoeeen [errnnnn 668,709 |......... [ ) T R 49,267 | e B023 ............
BIRMINGHAM AIRPORT
(FINANCE) PLC 5.028%/ (GBP
Currency Swap ......... G1128*AD0 .............. 1) O Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 10/24/2018 |.01/24/2049 |........cccctt |oennnns 1,202,300 3.21%) e o o 5,082 ......... 445,806 [...vvvveee |oeennns 445,806 |......... (28,628)[.eeeeeeiiieen [ e [ 32,845 ...l B023 ............
............. Ush
FLINDERS PORT HOLDINGS 14.615%/ (AUD
Currency Swap ......... PTY LTD Q3917#AD6 .... D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 02/06/2019 |.05/07/2039 |....ccvvvvreeiss |oerinnnns 142,640 (4.72%) e e [ - R PATYL T DOURRRP I 21,747 |.......... [QIR:X73) FOPUUUPR RPN A PTPRA RN 2,863 .oeeeees B023 ............
............. (]
FLINDERS PORT HOLDINGS 14.615%/ (AUD
Currency Swap ......... PTY LTD Q3917#AD6 .... [D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 02/06/2019 |.05/07/2039 |.....ooerveens |oennnns 4,421,840 14.72%) [ e [ 2,531 [......... 674172 [ oo [ 674,172 |........ (56,788)]...uvveeeeeeenins foenneeeeeeeeiies foniieeeceeiiins fel 88,747 et B023 ............
............. Ush
FLINDERS PORT HOLDINGS 14.615%/ (AUD
Currency Swap ......... PTY LTD Q3917#AD6 .... D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 02/06/2019 |.05/07/2039 |....ccevvvvrers foeennne 1,640,360 (4.72%) e e i, 939 ... 250,006 [eeeveeees |oernnne 250,006 |........ (VAU RO R AP AR 32,922 | oo B023 ............
............. (]
FLINDERS PORT HOLDINGS 14.615%/ (AUD
Currency Swap ......... PTY LTD Q3917#AD6 .... .... |Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 02/06/2019 |.05/07/2039 |.... oo feeeeennn. 213,960 14.72%) - (2,748)|.
............. Ush
FLINDERS PORT HOLDINGS 14.615%/ (AUD
Currency Swap ......... PTY LTD Q3917#AD6 .... D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 02/06/2019 |.05/07/2039 |....ccvvvvreeiss |oerinnnns 142,640 (4.72%) e e [ - R PATYL T DOURRRP I 21,747 |.......... [QIR:X 73] FOUUUPR R A PTPRN RN 2,863 .oeeeees B023 ............

FLINDERS PORT HOLDINGS 14

Currency Swap ......... PTY LTD Q3917#AD6 .... |D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 02/06/2019 |.05/07/2039 |.....ccvvvvvvnns |oeeeens 1,212,440 (4.720) e e [ 694 |......... 184,854 [...ocevvens feunnnnnne 184,854 |......... (15,571 [ o e 24,334 .......... BO23 ............
FLINDERS PORT HOLDINGS 14.615%/ (AUD

Currency Swap ......... PTY LTD Q3917#AD6 .... [D1 ............ Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 02/06/2019 |.05/07/2089 |....cceevvevres |oevrnnnns 142,640 [4.720) e e [ L7 R 2074 [t [ 21,747 |.......... [QR: %) EOUUUU RROUUTTRRRO ROPIPPRR RUSPRR 2,863 ... B023 ............

............ CHF

Fixed Income Portfolio 0.01%/(USD

CuUrrency Swap .....coe. [eveeveeiiiiiiiiiinniiinns Exhibit 7 ... Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 04/09/2019 |. 10/18/2027 |.....eevvverraen |onnne 650,260,104 (0.012%)  [oeeeiiiiiiieeen e [ (1,941)].ceeen (9,587)] cvvveeeeen fonrennans (9,587)]..ceveeeennee 49 [ e e e 6,937,870 | ...ooenn B021 ............
BRISBANE AIRPORT  (  ( (L L UsD
CORPORATION PTY L 3.666%/ (AUD

Currency Swap ......... Q1629¢AV9 .............. 1) I Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [.05/01/2019 |.08/01/2029 |....ccevvvvveres |oeennne 1,005,700 [3.48%)  |eeeeeeiiiieieiiens e [ 131 s 83,562 [.couueeees | 83,562 |.......... (5,384) . [ e e 13,204 ......... B023 ............
BRISBANE AIRPORT (L usD
CORPORATION PTY L 3.666%/ (AUD

Currency Swap ......... Q1629#AV9 .............. [V Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2029 |.......covvvvrns oereenns 4,082,040 3.48%) [ [ [ 508 |......... 323,106 |..eeeeeees fveeeens 323,106 |......... (20,820 [ e [ 51,402 .......... BO23 ............
BRISBANE AIRPORT  (  ( (L L UsD
CORPORATION PTY L 3.666%/ (AUD

Currency Swap ......... Q1629¢AV9 .............. 1) I Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [.05/01/2019 |.08/01/2029 |.....cvvvvveees |ovennne 1,477,980 [3.48%)  |eeeeeeeeeeeeeeeees e [ 184........ 116,987 |.eveeeeeens [onneenn. 116,987 [ [8:5:14)) FUUR RORSUUURTRRRRPU RPPPPPROTU SRR 18,611
BRISBANE AIRPORT (L usD
CORPORATION PTY L 3.666%/ (AUD

Currency Swap ......... Q1629#AV9 .............. [V Currency..... CITIBANK, N.A. .... ES570DZWZ7FF32TWEFA76 [.05/01/2019 |.08/01/2029 |......ccvvvvvvns |oevernens 211,140 3.48%) | e [ 26 |......... LTV AV T R 16,712 |.......... (1,077 e e e 2,659 .oeeens BO23 ............
BRISBANE AIRPORT ..
CORPORATION PTY L 3.666%/ (AUD

Currency Swap ......... Q1629¢AV9 .............. 1) Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 05/01/2019 |.08/01/2029 |....ccevvvvevie |oerinnnns 211,140 3.48%) | e [ Pl R 16,712 [ e | 16,712 ... [QIUZ40) PR TR RPN 2,659 ... B023 ............
BRISBANE AIRPORT (L usD
CORPORATION PTY L 3.771%/ (AUD

Currency Swap ......... Q1629¢4AW7 .............. D1 .o Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/01/2019 |.08/01/2081 |....ccoeeeeeee oennnnes 985,320[3.66%)  cceeeeeiiiiis e o (79).......... 97,31 | e [ 97,341 1.......... [C VAV FSUUUUUI FOUUUTRIOUUUUUTTIR FPUUTRRTUUUUUUTIIR RTTORITY 14,230 .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
BRISBANE AIRPORT | (VL usb
CORPORATION PTY L 3.771%/ (AUD
Currency Swap ......... Q1629#AN7 ....ccevnnnees [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 |..cevvvuveveenn fonnns 3,800,520 [3.66%)  eeeerrieeeeeeenn ferreeeeeeieees feeees (307 e KGR : 1 IR 375,458 |......... (83,621)[ e eeeeeeeeeeee Jemee e e [ 54,886 | .......... B023 ............
BRISBANE AIRPORT | (VL Usb
CORPORATION PTY L 3.771%/ (AUD
Currency Swap ......... Q1629#AI7 ... . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2031 P PO 1,407,600 [3.66%) L (114)......... 139,058 | ... ....139,058 |.........(12,452)[.

BRISBANE AIRPORT (b (]
CORPORATION PTY L 3.771%/ (AUD
Currency Swap ......... Q16204AWT7 .............. 1) O Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/01/2019 |.08/01/2081 |...cccoeveeriss |oeennnins 211,140 3.66%) | e [ [ 1)) RS PAUR: i U IR 20,889 |.......... (1,888)]- e [ e s 3,049 ..oees B023 ............
BRISBANE AIRPORT ..
CORPORATION PTY L 3.771%/ (AUD
Currency Swap ......... Q1629#AW7 .o 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [.05/01/2019 |.08/01/2031 |..cccvviiieiis |oeeinnns 211,140 3.66%) | e [ [R1)] RO 20,859 | oo | 20,859 |.......... [ O I RO 3,049 e B023 ............
............. (]
CRODA INTERNAT IONAL 3.647%/ (EUR
Currency Swap ......... PLC 227047B#3 ......... 1) O Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/16/2019 |.06/06/2027 |......eeevveees |oennnne 1,678,200 [1.18%)  feeeeeeiieeeee e | 10,470 |......... 150,679 | vveeeeens feuniaens 150,679 |......... (20,280 veeeeeeeiiieee [ e e 17,168 | .oveeeeen B023 ............
............. Ush
CRODA INTERNAT IONAL 3.647%/ (EUR
Currency Swap ......... PLC 227047B#3 ......... 1) Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 05/16/2019 |.06/06/2027 |.....cvvvvvers fouennne 7,831,600 [1.18%) | e foiiee 48,859 [........ 703,168 [.ooeeneens [errnn 703,168 |......... O ) T R 80,119 | .ooees B023 ............
............. (]
CRODA INTERNAT IONAL 3.647%/ (EUR
Currency Swap ......... PLC 227047B#3 ......... D1 el Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |..........ccecr |oennniee 2,237,600 |1.18%) [ e 13,90 |......... PIUUR(1 ) R R 200,905 |......... (26,974).ceeeeeeiiiees [ e e 22,801 oo B023 ............
............. Ush
CRODA INTERNAT IONAL 3.647%/ (EUR
Currency Swap ......... PLC 227047B#3 ......... 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 05/16/2019 |.06/06/2027 |....ccevvvveeis |oerennnne 559,400 11.18%) [ e [ 3,490 |......... 50,226 [ | 50,226 |.......... [CRL)) P PTOTPR R A PTPRA RN 5,723 wooiies B023 ............
............. (]
CRODA INTERNAT IONAL 3.647%/ (EUR
Currency Swap ......... PLC 227047B#3 ......... .... |Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.05/16/2019 |.06/06/2027 |.... [N 1,118,800 |1.18%) ....100,453 |.........(13,487).
............. Ush
GATX RAIL GERMANY GNBH 3. 197%/ (ER
Currency Swap ......... D3000#AA4 ..........c... 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 10/17/2019 |. 11/04/2026 |......ccevevis |onnne 41,188,800 [1.07%)  feeeeeeeiieens e 220,227 |...... 2,620,865 |..ueeeeann onnns 2,620,865 |....... (488,607 )[..vvveeeniieinns fereeeeeiiieee e [ 390,467 | .eveeennn B023 ............

GATX RAIL GERIANY GYBH 3
CUrrency Snap .eonn.... D3000AA4 .vvveee.... YR Currency..... |CITIBANC, N.A. .... ESTODZUZTFF32TUEFATS |. 10/17/2019 | 11/04/2026 [oovvveeororvores frveeees 1668,600[1.07%) oo foreeeesesenees e 8,98 | Tl I 106,251 |........ TRCI:0c] AN NSNS DO SO 15,830 | oo R
GATX RAIL. GERMANY GIBH 5. 1974 (EUR
Currency Siap ......... D3000AAS ..., YR Currency..... |CITIBANK, N.A. ... ESTODZVZZFF3RTUEFAT6 | 10/17/2019 [ 11/04/2026 |..oeomvvvevins [ovveeee TH200[1.078) oo foeereeeeeeenes e 5,952 oo 70,834 | oo | 70,834 |......... (13,208)] e feeeeeeeeseeeee feveeesseneseenes oereeeenes 10,553 | oo BO23 oo
............. UsD
GATY RAIL GERIANY GYBH 31974/ (ELR
CUrrency Snap .eonn.... D3000AAG .vvvvee.... YR Currency.... |CITIBANG, N.A. .... ESTODZNZTFF32TWEFATS |.10/17/2019 | 11/04/2026 |..oooooovvvevee eernns 5,562,000 [1.07%) v oo e 2,760 |......... TR TA O 364,171 [ TN AT NSNS WO SO 52,766 | covveeenn. R
............. UsD
GATX RAIL. GERMANY GIBH 5. 1974 (EUR
Currency Siap ......... D3000AAS ..., YR Currency..... |CITIBANK, N.A. ... ESTODZVZZFF3RTUEFAT6 | 10/17/2019 [ 11/04/2026 |..oeomvvverins [ovveene 1,668,600[1.075) oo oo s 8,928 ... RSl I 106,251 |........ (19,808) v Jeceereereeeeeees feeeeesseeseneees ooveeeenne 15,830 | oo BO23 oo
............. UsD
GATY RAIL GERIANY GIBH 31974/ (ELR
CUrrency Snap .eonn.... D3000AA4 .vvveee.... YR Currency..... |CITIBANC, N.A. .... ESTODZUZTFF32TUEFATS |. 10/17/2019 | 11/04/2026 [oovvvooorrrores frvvvees TA2400[1.078) [ oo oo 5,952 oo 70,834 | covoeerree | 70,834 |......... [LEL)3) NSNS NS SO SO 10,553 | e R
............. UsD
KINGS COLLEGE LONDON 33624/ (GBP
Currency Siap ......... G525BHAET .vvvvvee.nn. YR Currency..... |CITIBANG, N.A. .... ESTODZNZTFF32TWEFATS |.03/16/2021 |.06/16/2081 |o.vveormmovevee oeeenns 8.33,0002.07%) feeeereeeeeens foeeeeeeeeee e 31,135 |...... 3,182,886 [ oo oo 3,182,886 |......... TR WOTTTOTN OOl NN N 257,675
............. UsD
KINGS COLLEGE LONDON 33624/ (GBP
CUrrency Snap .eonn.... G525BHAET —orvvvvev.nn. YR Currency..... |CITIBANC, N.A. .... ESTODZUZTFF32TUEFATS |.03/16/2021 |06/16/2061 |ovvvveerrrrvres [rvveees 1,380,0002.078) v oo oo ] - Al O 530,481 [ IR/ NSNS NUNN DO IO 2,06 ] o R
LONDOVETRIC PROPERTY 2.
Currency SHap ......... PLC GSBOOKAJT ......... [ Currency..... |CITIBANC, N.A. .... ESTODZNZTFF32THEFATS |.03/17/2021 |08/16/2028 |ovvvveerrmrices [ovvees 16,680,000 [2.065)  loovereeeeereeerens freeeeeneeeceeeees oo 36,806 |...... 2,377,743 | oo | 2,377,743 |...... ZETITE AOSTROOTN NOSTITN NSN N 190,482 | vovvveee.. BO23 oo

LONDONMETRIC PROPERTY 2.723%/ (GBP
Currency Swap ......... PLC G5600#AJ1 ......... D1 .o Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 03/17/2021 |.06/16/2028 |.......eeeeeee oennene. 695,000[2.06%)  loieeiiiiiiiieees | | 1,634 1.......... 99,073 .0 [ 99,073 {......... (12, 127). e [ e e 7,97 oo B023 ............




1€903

STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
LONDONMETRIC PROPERTY 2.723%/ (GBP
Currency Swap ......... PLC G5600#AJ1 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |.......eecevveee |ounnunns 695,000 [2.06%)  |eeeeeeeeeeernees foeeeeeneeeeennnn ferreeeeeens 1,584 [.......... e ITKCH R N 99,073 |......... (12,127 e foeeee e [ 7,987 | v B023 ............
............. Usb
LONDONMETRIC PROPERTY 2.723%/ (GBP
Currency Swap ......... PLC G5600#AJ1 ... . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |.... R 12,857,500 2.06%)  |eeeeeeeeeeee [ o000 28,372 ..., 1,832,843 | 1,832,843 |....... (224,349)|. 146,830
............. usb
LONDONMETRIC PROPERTY 2.723%/ (GBP
Currency Swap ......... PLC G5600#AJ1 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |.......eecevveee |oununnns 695,000 [2.06%)  |eeeeieeeeeeeenees foeeeeeneeeeeneen feeeeeeeeens 1,584 [.......... e ITKCH R N 99,073 |......... (12,127 eeeeeeeeee e foeeee e e 7,987 | coveiinnnn B023 ............
LONDONIETRIC. PROPERTY 2.
Currency Swap ......... PLC G5600#AJ1 ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2028 |........ccevvvvnn founnnns 2,432,500 12.06%) [ e [ 5,368 |......... 346,754 | eoeeeeiin [ 346,754 |......... [V FO RN R R, 21,779 [ ceveennnns B023 ............
PURATOS GROUP NV 3.552%/ (EUR
Currency Swap ......... B7000#AA7 .eeveeeeen [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |...ccovvveeveee Jounnnns 1,827,900 |1.84%)  feeeeeeeeeeeee e [ 8,897 |......... 447,789 | .ovveeee [ 447,789 |.......... 11,707 |oeeeeeeeeeeee foeeeee e oo 39,061 ...oeennn B023 ............
............. Usb
PURATOS GROUP NV 3.552%/ (EUR
Currency Swap ......... B7000#AA7 ..evveiinn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |....ccvvveviins fovnnnnnnns 609,300 [1.84%)  leeeeiiiiiiiiin [ oo 2,966 |......... 149,263 [.evenneees [ 149,263 |........... TR (1728 FOUP KRR RN R 13,020  wevnnnnnns B023 ............
............. usb
PURATOS GROUP NV 3.552%/ (EUR
Currency Swap ......... B7000#AA7 ..eeveeeeen [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |...covvveeveeen founnnn 17,060,400 [1.84%)  |eeeeieiiieeeeeenn [ eeeeeeees feeeeennans 83,036 |...... 4,179,364 [ ..oveneee fonnnns 4,179,364 |......... 109,264 [..oeeeeeeieeeee e o s 364,568 | .......... B023 ............
............. Usb
PURATOS GROUP NV 3.552%/ (EUR
Currency Swap ......... B7000#AA7 ..evveniinn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |.....covveevvins Jounnnns 1,218,600 |1.84%)  [oeeiiis e [ 5,931 |.oueenns 298,526 | .oeevvrnnnn fernenns 298,526 |........... R[0T I FPUUOR RPN RN 26,041 [ .....eeens B023 ............
............. usb
PURATOS GROUP NV 3.552%/ (EUR
Currency Swap ......... B7000#AA7 ... . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 J PP 2,437,200 |1.84%) ....597,082 |.......... 15,609 |.
............. Usb
PURATOS GROUP NV 3.552%/ (EUR
Currency Swap ......... B7000#AA7 ..evvviinnn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |.....ccvveevvins Jounnnns 1,827,900 |1.84%) [ e [ 8,897 [......... LTYAE: o) R 447,789 |.......... 11,707 |oveeeineieinns fooeeeii e o 39,061 [ .......... B023 ............
PLRATOS GROLP NV s
Currency Swap ......... B7000#AA7 .eeveeeeen [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2041 |...ccvvveeevieer Jounnnnns 609,300 [1.84%)  |eeeiieieeeerrees foeeeeeeeeeeeenen feereeeeeens 2,966 |......... 149,263 [.evenneees o 149,263 |........... 3,902 |-evneeeeerenes foeeemmnee e [ s 13,020 wevennnenn B023 ............
PURATOS GROUP NV
Currency Swap ......... B7000#AB5 ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........evvvvnr Jounnnnn 1,827,900 |1.56%) [ i [ 8,857 |........ 381,611 [.eeeeeeens | 381,611 |......... [QIUN0LSE5Y) R AP R RN 40,116 | .......... B023 ............
............. usb
PURATOS GROUP NV 3.299%/ (EUR
Currency Swap ......... B7000#AB5 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |.....covvevveee |ounnnnns 609,300 [1.56%)  |eeeeeeeeeerrnees foeeeeeneeeeeeennn feeeeeeeeens 2,952 |ceuennnn 127,204 [ .eeeeeeees o 127,204 |.......... (8,852)]- e eeeeemmees Joeeemmmeeeeeeenn foeeeeeeeeees s 13,872 weeenneens B023 ............
............. Usb
PURATOS GROUP NV 3.299%/ (EUR
Currency Swap ......... B7000#AB5 ... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........eovvvven founnnn 19,497,600 11.56%)  [eeeeiiiiiiins e [ 94,472 |...... 4,070,518 |..eeeeeens | 4,070,518 |....... (IO ZAY5<7:3) N EPRUPOR R R 427,902 | eeeeennns B023 ............
............. usb
PURATOS GROUP NV 3.299%/ (EUR
Currency Swap ......... B7000#AB5 .............. [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |.....coevvvveee |ounnnnnns 609,300 [1.56%)  |eeeeeeeeeeernees foeeeeeneeeeeenen feereeeeeens 2,952 |ceuennnn 127,204 [.eeeeeeees o 127,204 |.......... (8,852)]-veeeeeeeemees Joeeemmmeeeeeennn feeeeeeeeees s 13,872 weeenneens B023 ............
............. Usb
PURATOS GROUP NV 3.299%/ (EUR
Currency Swap ......... B7000#AB5 ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |.......evvvvvvne founnnnnnns 609,300 [1.56%)  feeeeirieiririns [ oo 2,952 |ouuennns 127,204 (... 127,204 |.......... [(<75557) | PO EORPRR R . 13,372
PURATOS GROUP NV
Currency Swap ......... B7000#AB5 .............. [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |.......euevvveen founnnn 12,186,000 [1.56%)  |oeeeeeeeieeeeeenn [ eeeeneees feeeeeennns 59,045 |...... 2,544,074 | .coovvnnnns fennenn 2,544,074 |......... (B7,084)[..ceeeeeeneeeee Jemmmeeeeeeee o s 267,439 | .......... B023 ............
PURATOS GROUP NV
Currency Swap ......... B7000#AB5 ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/10/2021 |.07/01/2042 |........evvvvver |ounnnns 1,218,600 |1.56%) [ e [ 5,905 |......... 254,407 | eeeeeei [ 254,407 |.......... [(Tr(0)) R AU KT RN 26,744 | .......... B023 ............
PURATOS GROUP NV 3.299%/ (EUR
Currency Swap ......... B7000#AB5 .............. Dl e Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/10/2021 |.07/01/2042 |........ieeveee Jovnnunes 609,300 [1.56%)  eeiiirrereernees foeennnnnaaeeennns foanareeeees 2,952 |...eennns 127,204 [ oo 127,204 |.......... (8,852)]-cnueeeeerennnes fooermmmnnneeeennns fooneeeeeriinnnes Joeennannns 13,372 it B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
NORTHERN GAS NETWORKS 2.773%/ (GBP
Currency Swap ......... LTD G6655GADS ......... [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |....evvuvveveenn foarees 4,150,500 2.02%)  |eeeeeeieeeeeennnn fereeeeeeeeeees s 9,618 ......... L7 R 704,685 |........ (50,811 eeeeeneeeeemnnn [ e [ 76,230 [ cevvennnns B023 ............
............. Usb
NORTHERN GAS NETWORKS 2.773%/ (GBP
Currency Swap ......... LTD G6655€ADS ........ . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |.... P 1,383,500 [2.02%) ..3,206|.........234,895 | ... ... 234,895 |........ (16,870)[.
............. usb
NORTHERN GAS NETWORKS 2.773%/ (GBP
Currency Swap ......... LTD G6655GADS ......... [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/30/2021 |. 09/23/2036 |......eveeeeeeen founnnn 22,136,000 [2.02%)  |eeeeeeeiieeeeeeen [ eeeeneeees feeeeeenans 51,29 |...... 3,758,318 [..eveneens [ 3,758,318 |....... (269,928)[.. e eeeeeenneeee Jeeemmmeeeeeemnnen forreeeeenieeees Jeeees 406,561 | .......... B023 ............

NORTHERN GAS NETHORKS

Currency Swap ......... LTD G6B55@ADS ......... 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 . 09/23/2036 |......eevveviin |oeiunnns 1,383,500 2.025) e [ [ 3,206 |......... 234,895 |.eoeieees [ 234,895 |........ (G- 7/0)] PR RO RPN AR 25,410 [ e B023 ............
NORTHERN GAS NETHORKS 2.773%/ (GBP
Currency Swap ......... LTD G66558ADS ......... 1) O Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.09/23/2036 |......eeevveeees |oeeennnes 691,750 2.02%)  feeeeeeeieeeee [ [ 1,603 |......... 7447 | [l 17,447 |.......... (8,435)[.eeeeeeiiiiies [ e e 12,705 ... B023 ............
............. ush
NORTHERN GAS NETHORKS 2.773%/ (GBP
Currency Swap ......... LTD G6655@ADS ......... 1) Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 06/30/2021 |.09/23/2036 |....cvvvvveevss |oevinnnns 691,750 2.02%)  feeeeiiin [ [ 1,603 |......... 7447 | [ 17,447 ...l (8,435)[.evveeeiiiiinns [ [ 12,705 | oo B023 ............
............. (]
NORTHERN GAS NETHORKS 2.773%/ (GBP
Currency Swap ......... LTD G66558ADS ......... D1 el Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.09/23/2036 |.......eeeeveens |oennnnis 4,150,500 2.02%)  feeeeeeeeiiee [ [ 9,618 |......... 704,685 [.ovvveee | 704,685 |........ (80, 811)]-eeveeeeeeeiiis o feieieeeiin feis 76,230 [ .ooveneen B023 ............
............. ush
NORTHERN GAS NETHORKS 2.773%/ (GBP
Currency Swap ......... LTD G6655@ADS ......... 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 . 09/23/2036 |......eevveviis |oeinnns 3,458,750 2.02%) e e i 8,015 ......... 587,237 [eueeveeas | 587,237 |......... L T O P TP 63,525 | ... B023 ............
............. (]
NORTHERN GAS NETHORKS 2.773%/ (GBP
Currency Swap ......... LTD G66556ADS ......... . | Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.09/23/2036 |.... [ 1,383,500 [2.02%) ....234,8% |........ (16,870)).
............. ush
NORTHERN GAS NETHORKS 2.773%/ (GBP
Currency Swap ......... LTD G6655@ADS ......... 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 06/30/2021 |.09/23/2036 |....cvvvvveevss |oevinnnns 691,750 2.02%)  feeeeii [ [ 1,603 |......... 7447 | [ 17,447 ...l (8,435)[.evveeeiiiiinns [ [ 12,705 | oo B023 ............

NORTHERN GAS NETHORKS 2
Currency Swap ......... LTD G6B55GAEG ......... D1 el Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.06/30/2087 |.....eeevereens |oennnns 4,150,500 2.1%) [ e e 10,725 |......... 741,005 [.covvveeee | 741,005 |......... (80,195)(..eeeeeiiiiee [ [ 78,367 oo B023 ............
NORTHERN GAS NETHORKS
Currency Swap ......... LTD G6BS5GAES ......... 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.06/30/2037 |....vvvvveevinn |oennnns 1,383,500 2.1%) e foeeee e [ 3,575 |......... 247,002 [ | 247,002 |......... (18,782 [ e s 26,122 e B023 ............
............. (]
NORTHERN GAS NETHORKS 2.911%/ (GBP
Currency Swap ......... LTD G6B55GAEG ......... D1 el Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.06/30/2087 |.....ceevveeenn |onnnne 24,903,000 2.1%)  feeeeeeeeeee | [ 64,352 |...... 4,446,083 [...cconnnns fennns 4,446,083 |....... (801,470 [ [ [ 470,203 | ..o B023 ............
............. ush
NORTHERN GAS NETHORKS 2.911%/ (GBP
Currency Swap ......... LTD G6BS5GAES ......... 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.06/30/2037 |....evvvveevins |oennnns 2,075,250 2.1%) e e e 5,363 [......... 370,503 [nveeeeeas | 370,508 |......... (25,008)f.cvveeeniinnnns forneeeeiie e s 39,184 | e B023 ............
............. (]
NORTHERN GAS NETHORKS 2.911%/ (GBP
Currency Swap ......... LTD G6B55GAE ......... D1 el Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.06/30/2087 |....cvvevreeees |oeeennnns 691,750 2.1%) e [ [ 1,788 |......... 123,501 [ oo [ 123,501 |.......... (8,366)]...vveeeeeeenins foennieeeeeeeiies o e 13,061 | .oveeennn B023 ............
............. ush
NORTHERN GAS NETHORKS 2.911%/ (GBP
Currency Swap ......... LTD G6BS5GAES ......... 1) R Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 06/30/2021 |.06/30/2037 |...ccevvvvreiis |oerennnns 691,750 2.1%) e [ [ 1,788 |......... 123,501 | ... 123,501 |.......... [E:25I515)) PP R A PPPPRNI R 13,061
NORTHERN GAS NETHORKS
Currency Swap ......... LTD G6B55GAEG ......... D1 el Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.06/30/2087 |.....eevveeeens |oennnns 4,842,200 2.1%) e e | 12,513 |......... 864,506 [...uvvveees |oeennns 864,506 |......... (58,86)[.vveeeeeeiiieees [ [ e 91,428 .......... B023 ............
NORTHERN GAS NETHORKS
Currency Swap ......... LTD G6BS5GAES ......... 1) Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |.06/30/2037 |....vvvvveevinn |oennnis 4,150,500 2.1%) [ fe 10,725 |......... 741,005 [ | 741,005 |......... (80,195)[..vveeeiiienn foreeeeeie o [ 78,367  weeeeeen B023 ............

NORTHERN GAS NETHORKS 2.911%/ (GBP
Currency Swap ......... LTD G6B55GAES ......... D1 .o Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/30/2021 |. 06/30/2087 |....eeeveeeennn |oneeees 1,383,50012.1%) e e o 3,575(......... 247,002 .0 o 247,002 )......... (16, 782)].eeeeeeeiiieees [ e e, 26,122 ... B023 ............
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
NORTHERN GAS NETWORKS 2.911%/ (GBP
Currency Swap ......... LTD GE655GAEG ......... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/30/2021 |.06/30/2037 |....ccvvuveveer founuunnnns 691,750 2.1%) e e eeeeen feeeeeeeens 1,788 |t 123,501 [.eeeeeeees [ 123,501 |.......... (8,366 eeeevmeeeeen Jmmmeeeeemmniees foeeeerenieeeeeeen feeeees 13,061 oo B023 ............
............. Usb
MAGNA HOUSING L IMITE! 3.295%/ (GBP
Currency Swap ......... GS744#AAT ... . . | Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 .... 680,500 [2.51%) . 1,674].........146,013 | ... ....146,013 |.........(13,437)[.
............. usb
MAGNA HOUSING LIMITED 3. 295%/ (GBP
Currency Swap ......... GS744#AAT . [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |....covvveeveee Jounnnns 4,083,000 [2.51%) oo e feeeeeeeens 10,042 |........ 876,079 [..oveevnns Joeennnnn 876,079 |........ (80,819)]cvevveeeeemennn foreeeeemeeeeces e oo 109,271 oo B023 ............
MAGNA HOUSING LIMITED
Currency Swap ......... GS7T44#AAT ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |....ccvvveevinns founnnnnnns 680,500 [2.51%)  feeeeiiiriiiins [ oo 1,674 ......... 146,013 | eoeeeee [ 146,013 |......... [QETCETH) R RS R RN 18,212 .oeeeneens B023 ............
MAGNA HOUSING LIMITED 3. 295%/ (GBP
Currency Swap ......... GS744#AAT ..o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |..eeevvveeeeeee Jounnnnnns 680,500 [2.51%)  |eeeieeeeeernees foeeeeeneeeeeeenen feeeeeeeeens 1,674 |......... 146,013 | .ooeeeni [ 146,013 |......... (18,437 | o [ 18,212 ..eenneens B023 ............
............. Usb
MAGNA HOUSING LIMITED 3.295%/ (GBP
Currency Swap ......... GS7T44#AAT ...ovveiiannn [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |....ccvvveviins founnnnnnns 680,500 [2.51%)  eeeeeiiiieiin [ oo 1,674 ......... 146,013 | eoeeeee [ 146,013 |......... [QEICETH) R RS KRR RN 18,212 .oeeeneens B023 ............
............. usb
MAGNA HOUSING L IMITED 3. 295%/ (GBP
Currency Swap ......... GS744#AAT .o [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 10/05/2021 |. 11/16/2051 |..ecevvveeeeeer founnnnnns 680,500 [2.51%)  |eeeieeeeeernees e eeeenen feeeeeeeens 1,674 |......... 146,013 | oooevene [ernns 146,013 |......... (18,437 | o [ 18,212 .oeeneeens B023 ............
REALTY INCOME | [ | usD
CORPORATION 756109B*4 3.905% (GBP
CUrrency SWap ......... |eeeeeeeeemmuneeeeeennnannns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.......evvvvvenr founnnns 1,712,750 3.18%) [ e [ 3,938 |......... 209,300 [.eevunneens o 209,300 |......... (710570 AR FPURR R RN, 26,056 [ ....oeenn. B023 ............
REALTY INCOME R UD
CORPORATION 756109B*4 39054/ (GBP
CUTTency SHap ......cc |eeveereevmmnnineieinnnennns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 03/30/2022 |.06/30/2032 |.....cvvuuveveee |ounnunnnns 263,500 3.18%)  feeeeeeeeeeeeeenn [ feeeees 606 |.......... 32,200 |.covvvninnn frnnns 32,200 |.......... (4,982)] e eeeeeenees Joeeemmmeeeeeeeen ferreeeeeeeees s 4,009 covveennns B023 ............
REALTY INCOME R
CORPORATION 756109B*4 3. 905% (GBP
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 03/30/2022 |.06/30/2032 |.......evvvvvenn founnnnns 8,300,250 3.18%)  |eeeeeieiriiiiiinnn [ e 19,085 |...... 1,014,300 | .coeeeennnn fennnnn 1,014,300 |....... [QESTREST ) U EPUPTRRR AP . 126,273 | weveeennnt B023 ............
REALTY INCOME [ | usp
CORPORATION 756109B*4 3.905%/ (GBP
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.....cevvveveer founnunnnns 527,000 13.18%)  [eeeeeeeeieeeeeen [ e feeeeeenens 1,212 f.......... 64,400 [..oevnneens forrinnnnns 64,400 |.......... (9,864 eeeeeeeeeeeeee Jmmeeeeeeeennes foeeeeeeneeeeeen [ 8,017 .ovveennns B023 ............
REALTY INCOME | [ | usD
CORPORATION 756109B*4 3.905% (GBP
CUrrency SWap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.......evvvvvvne founnnnnnns 527,000 3.18%)  foeeeeiiiiiieens [ [ 1,212 ... 64,400 [..oenneens o 64,400 |.......... [(CIR:ICZ5) R AR RN RN 8,017 weeeeennns B023 ............
REALTY INCOME [ | usp
CORPORATION 756109B*4 3.905%/ (GBP
CUTTency SHap ......cc |eeveereevmmnnineieinnnennns [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.....cevvuveveee |ounnnnn 1,712,750 3.18%)  feee e e [ 3,938 |......... 209,300 [.eevennees forreaenns 209,300 |......... (82,057 eeeeeeeeeeee Jemeeeeeeeees foeeeeeee e [ 26,056 [ ..oovennnn B023 ............
REALTY INCOME | [ | usD
CORPORATION 756109B*4 3.905% (GBP
CUrrency SWap ......... |eeeeeeeeemmuneeeeeennnannns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.......evvvvvvnr founnnnnnns 263,500 3.18%)  [eeiieineenn [ feeeii 606 |.......... 32,200 | .eeeeeiienn [ 32,200 |.......... [ 7)) O KRR R R 4,009 .evvennnns B023 ............
REALTY INCOME [ | usp
CORPORATION 756109B*4 3.905%/ (GBP
CUTTency SHap ......cee |eeeeerervmmnnineeeeinnennns [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.03/30/2022 |.06/30/2032 |.....cevvevveee |oumnunnnns 263,500 3.18%)  feeeeeeeeieeeeeen [ e feeeees 606 |.......... 32,200 |.ceevvnnenn frnnns 32,200 |.......... (4,982)] e eeeeeenees Joeeemmmeeeeeeeen ferreeeeeeeees s 4,009 covveennns B023 ............
............. Usb
IMI' GROUP LIMITED 14.812%/ (EUR
Currency Swap ......... G4691HAMT ... [0 IR Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.06/15/2022 |.06/28/2029 |.......ccvvvveen founns 5,728,250 3.3%) [ i [ 19,584 |......... (7)) (U RN (36,623)|........ ({81570 F [ RPN RN 71,599 | ..o B023 ............
IMI" GROUP LIMITED 14.812%/ (ER
Currency Swap ......... G4B9THAMT7 ... [0 IR Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/15/2022 |.06/28/2029 |......eceveveeen feoeerees 1,562,250 [3.3%)  |eeeeeeeeernnes foeeeennee e feeeeeeeens 5,341 |eeeeennns (9,988).evveeeans foeeeennnnn (9,988)f......... (18,287 eeeeeeeeeeee e o [ 19,527 | weeennnnnn B023 ............
............. usb
IMI' GROUP LIMITED 14.812%/ (EUR
Currency Swap ......... G4691#AM7 ...oevennenees DI e Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |.06/15/2022 |. 06/28/2029 |.......ccevvvees foornns 1,562,250 [3.3%) i [ o 531 ]..ceeenns (9,988).eeeeeeens |oiiiannnn (9,988)|......... (18,287)]. e v foiiiinins o 19,527 | .oeennlils B023 ............
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1 2 3 6 7 8 9 10 1 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
............ usb
IMI" GROUP LIMITED 14.812%/ (ER
Currency Swap ........ G4B9THAMT7 ... [0 IR E570DZWZ7FF32TWEFA76 | 06/15/2022 |. 06/28/2029 |...evvevvvvennn foeeeeeenns 520,750 13.3%)  feeeeeeeeeeeeenn [ e 1,780 |oeeeeennns (3,329)] .evvvenee foeeeeeen (3,329)). (6,079 eeeeenneeeeeen Jommmeeeeeemnnes foeeeeeenieeeeenn [ 6,509 ..........|B023 ............
............ Usb
DECHRA PHARMACEUT I CALS 5.196%/ (EUR
Currency Swap ........ PLC 243435B*4 .... ES70DZWZ7FF32TWEFA76 | 07/01/2022 |. 07/14/2032 |.... P RO 2,601,250 (3.93%) ..6,539|... ... (27,494)[.
............ usb
DECHRA PHARMACEUT ICALS 5. 196%/ (ELR
Currency Swap ........ PLC 2434358*4 ......... [0 IR E570DZWZ7FF32TWEFA76 | 07/01/2022 . 07/14/2082 |...ovvvuvveeenn feunnnnnd 6,243,000 (3.93%)  |eeeeeeieeeeeeennn foereeeeeeeees s 15,698 |........ (70,586)].....ccvvvr |-vvnnnn. (70,586)|......... (65,987 eeeeeemeeeeee Jommmmeeeeemnies foreeeemneeeeeeen [ 95,172 ..oeveen . [BO23 ...
KINGSPAN SECRITIES 2.
Currency Swap ........ LIMITED G5264#AN9 .... |D1 ............ W22LROWP2IHZNBBBKS528 | 09/10/2020 |. 12/11/2082 |.eevvvennvvvinnn foeveiinns 595,000 [1.66%)  [oeeieieiiiniienn [ [ 2,103 |.......... 76,699 [..eeeeeenn [orinennnn . 76,699 | (/2555555 | R KRR RN R 9,269 | ..........[B023 ............
KINGSPAN SECURITIES 2.935%/ (EUR
Currency Swap ........ LIMITED G5264#AN9 .... |D1 ............ W22LROWP2IHZNBBEKS528  |. 09/10/2020 |. 12/11/2082 |.eevvvenerneeene 12,495,000 [1.66%)  |eeeeeneeeeeeennn foeeeeeeeeeeees s 4,154 |...... 1,610,689 |........... |...... 1,610,689 |......... (53,850)[- e eeeeeennnreee Jeemmmmeeeeemenen o Jeeens 194,646 | ..........[B023 ............
............ Usb
KINGSPAN SECURITIES 2.935%/ (EUR
Currency Swap ........ LIMITED G5264#AN9 .... |D1 ............ W22LROWP2IHZNBBBKS528 | 09/10/2020 |. 12/11/2082 |.eevvvennvvvvnnn foeriinens 595,000 [1.66%)  [eeieieiiiienn [ [ 2,103 |.......... 76,699 [..eeeeenn e 76,699 | (/2555555 | R KRR RN R 9,269 | ..........[B023 ............
............ usb
KINGSPAN SECURITIES 2.935%/ (EUR
Currency Swap ........ LIMITED G5264#AN9 .... |D1 ............ W22LROWP2IHZNBBEKS528  |. 09/10/2020 |. 12/11/2082 |.eeevvennrneeene 3,570,000 [1.66%)  |eeeerunieeeerennnn oo Jes 12,615 |.......... 460,197 [...coeeeven |- 460,197 [ (15,328)[ e eeeeeeeeeeee Jemeeeeeeeeees foeeeee e [ 55,613 | ..........|B023 ............
............ Usb
KINGSPAN SECURITIES 2.935%/ (EUR
Currency Swap ........ LIMITED G5264#AN .... |D1 ............ W22LROWP2IHZNBBBKS528 | 09/10/2020 |. 12/11/2082 |.eevvvennivvinnn foeviinins 595,000 [1.66%)  [eeieieiiiienn [ [ 2,103 |.......... 76,699 [..eeeeenn [ornnennnn . 76,699 | (/2555555 | R KRR AR KRR 9,269 | ..........[B023 ............
............ usb
BREEDON HOLDINGS 2.94%/ (GBP
Currency Swap ........ LIMITED G1320*ABO ... W22LROWP2|HZNBBEKS528  |. 06/23/2021 |. 09/23/2031 ... 699,950 [2.34%) 110,076 |...ovvvne foreeenn 110,076 |........ (10,646)|.
............ Usb
BREEDON HOLDINGS 2.94%/ (GBP
Currency Swap ........ LIMITED G1320*ABO .... |D1 ...evveneens W22LROWP2IHZNBBBKS528  |. 06/23/2021 |. 09/23/2031 |..eevvvenniviinn fonnns 5,509,600 2.34%) [ s [ 11,570 |........ 880,610 |........... |........ 880,610 [......... (RT3 R FORRRRRR R RN 81,568 | ..........[B023 ............
BREEDON HOLDINGS 2 (
Currency Swap ........ LIMITED G1320%ABO .... |D1 ............ W22LROWP2|HZNBBEKS528  |. 06/23/2021 |. 09/23/2031 |.eevvvveneieeenn feens 3,499,750 [2.34%)  feeeeeeeeeees Joee e [ 7,282 e 550,381 ... fonnnnnn 550,381 | (53,282)]-cvveeeeeeenes foeeemmmneeeeeeeen fereeeeeeees s 50,980 | ..........[B023 ............
............ Usb
BREEDON HOLDINGS 2.94%/ (GBP
Currency Swap ........ LIMITED G1320*ABO .... |D1 ...evvveeeee W22LROWP2IHZNBBBKS528  |. 06/23/2021 . 09/23/2031 |..evvvenvivvinnn foeviinenns 699,950 2.34%) [ [ [ 1,446 |........ 110,076 |....evvne fonnnnnn 110,076 |........ [QIUNCZEC)) F (R RPN RN 10,19 | ..........|B023 ............
THETANTONONE | | usp
PARTNERSHIP GB698#AC3 5. 125%/ (GBP
CUTTency SHap ......cc |eeveereevmmnnineieinnnennns [0 IR 7HBGLXDRUGQFUS7RNES7  |. 02/06/2013 . 09/05/2037 |..eevvuunrneeens 4,067,700 [5.01%) [ e feeeeeeeens 12,628 |...... 1,060,529 |........... |...... 1,060,529 |......... (51, 744) e | o [ 77,297 | .oeeeenn. [BO23 ...
THETANTONONE | usD
PARTNERSHIP G8698#AC3 5. 125%/ (GBP
Currency Swap ........ [0 IR THBGLXDRUGQFUSRNES7  |. 02/06/2013 . 09/05/2037 |...evvvnvvvvvnnn foovevnins 782,250 5.01%) [ [ [ 2,827 .o 203,948 |.oooeeiiinn |eeennn 203,948 [ [(CIR 5 O KRR [ 14,865( ..........|B023 ............
THETANTONONE | | usp
PARTNERSHIP GB698#AC3 5. 125%/ (GBP
Currency Swap ........ 7HBGLXDRUGQFUS7RNES7  |. 02/06/2013 |. 09/05/2037 |.... 7,196,700 [5.01%) .22,333|...... 1,876,321 ...(91,548)[.
THETANTONONE | [ UsD
PARTNERSHIP G8698#AC3 5. 125%/ (GBP
CUPTENCY SHAP .o | coveriericieicieiniaaes THBGLXDRUGQFUSTRNES7 . 02/06/2013  |. 09/05/2037 |.... B 1,720,950 5.01%)  |ooeeeeeeiieeis feeeeeeceieces foeeeenen 5,340 [ 448,686 [ .o ce(@21,892) s e s 82,702
THE TAWTONONE (| usb
PARTNERSHIP GB698#AC3 5. 125%/ (GBP
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR 7HBGLXDRUGQFUS7RNES7  |. 02/06/2013 . 09/05/2037 |..evvveevvevennn fovereeenns 312,900 5.01%)  feeeeeeeeeeeeeen [ feeeees 971 [ 81,579 [ eeeeeeeees [oreeeenn . 81,579 | (8,980 eeeeeeneeeeen Jmmmeeeeeeennes foeeeeeenieeeeenn [ 5,946 | ..........[B023 ............
THETANTONONE | usb
PARTNERSHIP GB698#AC3 5. 125%/ (GBP
Currency SWap .......o. |eeeeeeeeeeuiieeieiiinnnnns DI e 7HBGLXDRUGQFUS7RNES7  |. 02/06/2013 |. 09/05/2037 |....evvvvivvvnnn foeviiinnns 782,25015.01%) [ e [ 2,427 ......... 203,948 ]....ccevnnn |oeennn. . 203,948 ... (9,951 eveeiiiiinnnnns foovvvnniiinieiiens oo Joeveeennns 14,865 ..........|B023 ............
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STATEMENT AS OF MARCH 31, 2023 OF THE NEW YORK LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
THE TAUNTON ONE R )
PARTNERSHIP GB698#AC3 5. 125%/ (GBP
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 02/06/2013 |. 09/05/2037 |....cevvuuieveee foumnunnnns 312,900 5.01%)  feeeeeeeneeeeeeen [ feeeees 971 [ 81,579 [.eveeeees o 81,579 |..eeneeeen (8,980 eeeeeemeeeeee Jmmmeeeeeemnnes foeeeeeenieeeeenn [ 5,946 | .......... B023 ............
............. Usb
Fixed Income Portfolio l4.924%/ (GBP
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2029 |.........cevvver fouvnnnnnns 805,400 [4.41%) [ [ [ 2,926 |......... 224,226 | oo [ 224,226 |......... [QVN1723) R R R R, 9,682 .evvennnns B023 ............
............. usb
Fixed Income Portfolio l4.92%/ (GBP
Currency Swap ......... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |.01/08/2029 |.... P . 8,537,240 14.41%) [ e [ 31,013 [ 2,376,79% | .ccovvnnnns feunnnn 2,376,794
............. Usb
Fixed Income Portfolio l4.924%/ (GBP
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2029 |..........cvvevr |ouvnnns 1,288,640 [4.41%) [ i [ 4,6811.......... 358,761 [.eeveneees o 358,761 |......... [QETA ) O RN T R, 16,492 | ..ooeeeeet B023 ............
............. usb
Fixed Income Portfolio l4.92%/ (GBP
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |.01/08/2029 |........euevveer |ovnnnnn 4,188,080 [4.41%) oo e fereeeeees 15,214 |...... 1,165,975 [..oeeeeens | 1,165,975 |......... (62,527 ). eeeeeeeeeeee Jemmeeeeeeeees foreeeee e [ 50,348 | .......... B023 ............
............. Usb
Fixed Income Portfolio 5. 265% (GBP
CUrrency SWap ......... |eeeeeeeeemmneeeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2034 |.........cevvvrr fovnnns 24,162,000 [4.68%)  |eeeieiiiiens [ feeieieen 95,790 |...... 7,670,175 | .eeeeeeeas | 7,670,175 |....... (2230770 A ERUPR AP . 396,720 | .......... B023 ............
............. usb
Fixed Income Portfolio 5. 265%/ (GBP
CUTTency SHap ......cc |eeeeeeervmmnninnieinnnennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |.01/08/2034 |.........ccevveee fevnnnn 21,745,800 [4.68%)  |eeeeieieiieeeeenn [ eeeeneees feeeeeenann 86,211 |...... 6,903,158 [..cevvnees fornnns 6,903,158 |....... (255,894)].ccvvneeeeeennn foeeeeemmeeeeees e oo 357,048 | .......... B023 ............
............. Usb
Fixed Income Portfolio 5. 265% (GBP
CUrrency SWap ......... |eeeeeeeeemmuneeeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/08/2013 |.01/08/2034 |.........ccevvvr |ouvnnns 6,121,040 14.68%) oo e [ 24,267 |...... 1,043,111 [ | 1,043,111 |......... [Q27017:%)) S FPRRRRRR R R, 100,502 | .......... B023 ............
............. usb
Fixed Income Portfolio 5. 265%/ (GBP
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/08/2013 |. 01/08/2034 |......eeevvveenn founnnnns 2,416,200 [4.68%)  |eeeeeeieeeeeennnn fereeeeeeeeeees fees 9,579 |uuennnn 767,018 [.eeeeennns Joeeennnn 767,018 |......... (28,433)]-cvveeeeeennies foeeemmmmeeeeeeenn fereeeeeeeees e 39,672 | ...cee B023 ............
............. Usb
Fixed Income Portfolio 3.586%/ (EUR
Currency Swap ......... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/10/2015 |. 05/07/2025 |........eeevvvnr |ounnnns 1,063,000 |1.53%) ... (2,883)]... (2,843)f........ (15,000)]. .(B023 ...
............. usb
Fixed Income Portfolio 3.586% (EUR
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/10/2015 |. 05/07/2025 |.......euevveeee founnnn 11,693,000 [1.53%)  foeeeeeeeeeeeeee Jeeeeeee e o 58,631 |......... [1077(0)) [ R (31,270)....... (165,000)]- e vevvneeeerrnnn foomeeeeemmmneeees Jeemenieeeeeeni foereeennns 84,807 [ ..o B023 ............
Fixed Income Portfolio 3.
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/10/2015 |. 05/07/2025 |........eeovvvnr fouvnnns 1,063,000 |1.53%) [ e [ 5,330 |.cevunnnnn (-7} PR N (2,843)f........ (G000 ER [ RPN RN FAA (V) . B023 ............
Fixed Income Portfolio 3.586%/ (EUR
CUTTency SHap ......cc |eeveereevmmnnineieinnnennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 04/10/2015 |. 05/07/2025 |.......eeuevveee |ounnnns 3,189,000 [1.53%)  |eeeeeeeeeeeeeen foeeeeeees s 15,990 |.......... (8,528)[.evveeeens foeeennnnnn (8,528)......... (45,000)[- e eeeeemmereeee Jmmmmeeeeemmnes foreeeenneeeeeeeen [ 28,129 .o B023 ............
............. Usb
Fixed Income Portfolio 3.586%/ (EUR
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 04/10/2015 |. 05/07/2025 |........eevvvenr founnnns 1,063,000 11.53%) [ e [ 5,330 |.eovuennns (-7} PR N (2,843)f........ (G100 ERR [ RPN RN FAA (V) . B023 ............
............. usb
Fixed Income Portfolio 3.8475%/ (ERR
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/12/2024 |......oeeevveenn feunnnnnd 6,469,500 2.186%)  |eeeerruiireeeeennn foreeeeeeieeeees fes 28,059 |......... 311,455 | .ooiviii [ 311,455 |......... (81,128 eeeee e o [ 4,196 [ coeeeenns B023 ............
............. Usb
Fixed Income Portfolio 3.8475%/ (EWR
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/12/2024 |......eevvvvvrnn fonnnnnnd 9,647,500 2.186%)  |oeeerriiiiiiinnnn [ e 41,843 |......... LIV R 464,450 |....... [RPURCTE)) R RN RPN R, 61,433 .ovveennns B023 ............
............. usb
EVERSHOLT FUNDING PL( 14.083%/ (GBP
Currency Swap ......... G3225*ACO ... .. D1 . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/03/2030 |.... R 15,648,840 [3.54%)  [eeeeeieeeeiiieees e [eeeeeeel 46,169 | 3,740,579 | .coevvnnnns feunnnn 3,740,579 |....... (218,582)|. 215,704 .[B023 ...
............. Usb
EVERSHOLT FUNDING PLC 14.083%/ (GBP
Currency Swap ......... G3225%AC0 ... DI e Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 10/09/2015 |. 11/03/2030 |........covvvvee ounnns 23,473,260 13.54%) | s [ 69,254 |...... 5,610,869 |.....coooon fonnnns 5,610,869 |....... (327,872)].uiiiiiennnnins Joevvnnneneiiiiinn [ e 323,557 | .......... B023 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
............. usb
EVERSHOLT FUNDING PLC 14.083%/ (GBP
Currency Swap ......... G3225%AC0 .......eeeeeen [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 10/09/2015 |. 11/08/2030 |....ccvvvuvveer founnunns 306,840 13.54%)  |eeeeeeieieeeeeenn [ feeeees SIS 73,345 | oo feenns 73,345 |.......... (4,286 ceeeeeneeeeeen Jommmeeeeeeenees foeeeeeeeeeeeen [ 4,230 | .ooeeee B023 ............
THE GREAT ROLLING | (VL Usb
STOCK COMPANY 3.433%/ (GBP
Currency Swap ......... (G2686@AB4 ... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/19/2016 |. 09/30/2034 |.... e 4,962,800 [2.36%) ....647,583 |...
THE GREAT ROLLING | (VL usb
STOCK COMPANY 3.433%/ (GBP
Currency Swap ......... (G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/19/2016 |. 09/30/2034 |.......eeeeveeee fovnnnn 13,190,600 [2.36%)  feeeeeeeeeeenieees Jeeeneeeeeeeeen e 37,693 |...... 1,721,206 | .covvveeens fennenn 1,721,206 |....... (241,855)[..eeeeeeeneeee Jeeemnmeeeeeeenees feereeeeeeeeee Jees 223,751 woeeeenn B023 ............
THE GREAT ROLLING .. .
STOCK COMPANY
Currency Swap ......... G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/19/2016 |. 09/30/2034 |.........covvver |ovnnnns 6,530,000 2.36%)  foeeeriiiiiiins s [ 18,660 |......... 852,082 [..evunneens [ 852,082 |....... [QRENEL)) R RTI TR R 110,768 | .......... B023 ............
THE GREAT ROLLING | (VL usb
STOCK COMPANY 3.433%/ (GBP
Currency Swap ......... (G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/19/2016 |. 09/30/2034 |........eevveeee fovnnnn 26,250,600 [2.36%)  |ieeeeeeeieeeeeenn frreeeeeeenieees feeeeennnn 75,012 |...... 3,425,371 | .eeveviann [ 3,425,371 |....... (481,315)[...eeeeeeeeeeee Jeeemmmeeeeeennes foeeeeeeeeeeee Jeees 445,286 | .......... B023 ............
THE GREAT ROLLING | (VL Usb
STOCK COMPANY 3.433%/ (GBP
Currency Swap ......... G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 08/19/2016 |. 09/30/2034 |.........covvver |ovnnnns 1,697,800 12.36%) [ i [ 4,852 |......... 221,58 | oo [ 221,541 |oveennns (R 1PN E<[0) R FORRUUR RO RN 28,800 ( .......... B023 ............
THE GREAT ROLLING | (VL usb
STOCK COMPANY 3.433%/ (GBP
Currency Swap ......... (G2686@AB4 .............. [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 08/19/2016 |. 09/30/2034 |......euevvveenn feuunnnns 2,350,800 2.36%)  |eeeeeeiieeeeeenenn fereeeeeeeeees fees 6,717 |......... KIHE VN R 306,750 |......... (43,108 eeeeeeeeeeee Jmmmeeeeeeeees foeeeeeee e [ 39,876 [ ....eee... B023 ............
HOODWARD INC 980745F*9 '3',55'7},'%"(5’3?
CUrrency SWap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2026 |.........cevvvvr feuvnnnnnns 112,470 11.12%) [ e [ LSS 1 R 7481 [ | 7,481 ... [ 2:[0)) R AR R R 1,050 | weeennnnns B023 ............
............. usb
WOODWARD INC 980745F*9 3.0675%/ (EUR
Currency Swap ......... . | Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2026 |.... P . 1,012,230 [1.12%) ....67,333]... ...(11,519)[.
HOODWARD INC 980745F*9 '3',55'7},3},}'(5’3?
CUrrency SWap ......... |eeeeeeeeeemueeeeeenniannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2026 |.........covvevr |ounnnns 5,061,150 [1.12%)  |eeeeeiiiiiiinnn [ e 24,79 |......... 336,667 [..evuneenn e 336,667 |......... (748570 AR FORUURRR RN RN LYA2 3 i B023 ............
.. ..UsD
WOODWARD INC 980745F*9 3
CUTTency SHap ......cee | eeeeerervmnnnineieiiniennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2026 |........ecevveer |ounnunnns 674,820 [1.12%) e e feeeeeeeens 3,306 |.......... 44,889 [..euennen foreeneens 44,889 |.......... (7,880)]cevemeeeeemmms foeeeemmmeeeeeees feeeeeeees oo 6,299 ..o B023 ............
WOODWARD INC 980745F*9 3.0675%/ (EUR
CUrrency SWap ......... |eeeeeeeeemmueeeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2026 |.........cevvvvr feuvnnnnnns 112,470 11.120) [ e o LSS 1 R 7481 [ | 7,481 ... [ 2:[0)) R AR R R 1,050 | weeennnnns B023 ............
............. usb
WOODWARD INC 980745F*9 3.0675%/ (EUR
CUTTency SHap ......cce | eeeeereevmmnninneeiinnennns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2026 |........eceeveer |ounnnnnns 112,470 11.12%) oo e feeeeeeeeeen A A1 1 [ IR 7,481 .......... (1,280 eeeeeemeeeeeen Jmmmeeeeeeenees foeeeeeeneeeeeees [ 1,050 | weveennnns B023 ............
HOODWARD INC 980745F*9 '3',55'7},'%"(5’3?
CUrrency SHap ......... |eeeeeeeeemunnieeeeennnannns [0 IR Currency..... JP MORGAN CHASE ... 7HBGLXDRUGQFUS7RNE97 |. 09/14/2016 |. 09/23/2026 |.........covvvvr fouvnnnnnns 337,410 (1.12%) [ [ [ 1,653 [.......... 2444 [ | 2,441.......... [(<78:Z10)) R AR R RO 3,149 .......... B023 ............
............. usb
WOODWARD |NTERNAT | ONAL 3. 196%/ (EUR
Currency Swap ......... BV N9B51*AA6 .......... [0 IR Currency..... J